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The present invention provides a system and metliod 
that enables users, such as institutional investors and 
feisfficial instituttons to mteractively engage in capital 
market Irans actions, including the trading (160) of 
Over-the-Counter financial products, via the Internet 
(1 0). The system includes a variety of servers, 
applications, and interfaces that enatfe users to 
interactively communicate and trade financial 
Instruments among one another, and to manage their 
portfolios. Interactive communications supported by 
the system include: requesting, reviewing, and 
issuing price quotes, negotiating between users, 
accepting price quotes, reporting (180), portfolio 
management (170), analysis of financial infomnation 
and market data (190), calendaring (200), and 
communicating between users and administrators 
using e-mail (140), chat (120), and message (90) boards 
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— K (proprietary third — party data feed 
[0 0 2 3] 

*:>^^i:§r'srtgtc-r^o S^^-^^i^— 1 3 0 ti. if ^j/ir— i^^-^ri 

nm^\(D^x(Dmm^^t^mm^~^mic'r?>o ry±-^>:^^- k^— i 5 o 

[0 0 2 4] 

:y ^ ^ Kv^;^^ 8 5 ^a^if— ^^#J ir (DMit^i^^^ t ^5 i l!j:7^ n ir ^ 
*^fi-5^— if ^coW(7)iijt HTTP^/ctiTCP/ I P/^^^cote?^ 

>rifw^9 0 t^caffi14^**'rsS»i:/n-fe5/if 2 0 (BtirbT. rcoHJS 

2 5^aijiu rpinxML (r) j ^i&^^iu^^ rp 
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1 n s c r i p t (R) J fumnm^m^^xmM^ti^o 

[0 0 2 5] 

CFO'>3i:/^^;^7^A{i, ;^ i i o ^ 1 oJiiJi-a-;^, rco 

[0 0 2 6] 

(b. i^y^r^hM) 

[0 0 2 7] 

feSV^ii. ^— fftt. ^M7°c!-fes/1^2 0 (SoitF, gt!)^ yir — v^7"~c2 — 
-2 5) Srit-UTg»^bS;tvfc«5t-ef— r y1^ 

2 0{i. ^igc;< i/ir— ^^9 0 ^: (Mxfi. HTT P^fcflTC P/ I 

— ;^ 8 8 Sr 1 oJ^_h-^?» ;4Siib::/n-ir;^5rtT5 ^t^'BItglcL. ;i<Dgi!)7'n 

5 0. m^^&'Dm3\6o^ iR^mmio^ *3j:a?st5i^^8 o^^^wSe ^ 

CDj;5^£afttt. Tmxmm-r^^^K, Tf I nXML (R) J ffl^joitP r 
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F i n S c r i p t (R) j ^!n;afl1i*Mv>T{Ejl$tuSo 
[0 0 2 8] 

(3. ^ilh-y Vif^iXa vcolttgl*) 

(i) afbfb^^o/*fc}i: (i i) tltt-rSc 

[0 0 2 9] 

(a. Vy^-f^^^Bi^m) 
S ri 9 9 2 I SDA Master Agreementj){l 

[0 0 3 0] 

^i,i^>'^<-Km^'-^x^-<^ i-:>&.±.(Dmmm&^^w-r^ (xms i o 

) o ^^v^^-tt. r©J:5'5;ftffi|5g« (*fc*fcf4«^) Sr#:/i3/M^?'i:3? 
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B9fi^*t*, Z.(J:>iyy.'rJ^<r>W)o^'m,'^:^—A^Wm (H 1 ©^^^ -/Hf- 1 4 

So 

[0 0 3 1] 

(b. b9^■t^':^'->3>•) 

ijy^ y s/ if) BffM© h 9 Vif ^ v' a >-Sr«J^g-r5ie^^^;^5fc5 ( 

X@3 2 0) „ :1CDXSIC:J3V^T. ^ f*. ^5^97 W 5'^?'^— 1?^ Vi? — 7 

><.j3 itj?^^— /vSr-^tpr cD->';^7'AcD2i?>^fRl5i5IS6ti (El i <^5i§lf— 1 

a.— l3^^V^fcV^^rS;9^, h^Vif;^' v-3 >- U ^'Ji;^ h^2000^p7^30g 
[0 0 3 2] 
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[0 0 3 3] 

7°a/^^yti. TSE-t?^0J!-r5 J; 5t-. S Kt^ ^^/ir-v^^^i/i^-/^ 9 o t g » 
oSiS^1"5 (X#3 4 0) o ^» <£ 5 ^'iiM t-ioT. rcov';^-?"^^^*;^ h 

^x-1';4SW^$tvTV^;'^v^:^^^^<) M:^^^m.-f > ^ — -^ a.— :a ±.(D V y 1^ 

v^-^— i:itimL-#S (Xje3 5 0) „ :7°t3^^^y{l, ^^1 6 OiCioT 

mk-U. hy>-^^^->a>^m<D^^) #5 (X@3 4 5) . ^(D^o^ii^jEit 
, mmiH]»'5 51bTtTfc>n#So 
[0 0 3 4] 

b#5 (xaseo) „ y 'ffi*&^S:^::7r-^loJ^_t:31KL (Xg 

3 7 0) , :tyr- im-m^fcumM.) ^m^vtcw&(D^riy<4 y im-m-^tc 
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v?>-i/f— ^-^ 1 3 O^CJ;oT»tt$t^S) . Z<Di^:KT J^(D=^^ (01 

mss) ^mmvxni^nn?>. ^i^^m*)M-r^m-i. m»o^^^§*3j;t;«fifc 

3E-rs h7:^1fi^V3 i^lfi^^M-f-^S) (X@3 7 5) . 1 

A&^Jl(7>:/^/M^?'{ctfbv^'(BI&ia^y h^^mUfS (XS3 3 0) r 

[0 0 3 5] 

r-^^mv (xmaso) . ^(D-y:^y'J^(DM:^\^m^\mm (Hicoft^li^— 

TIE-cm§^1-5± 5(-^ Slf)^ v^VcZ-y—z-^g 0 t g«):/n 

[0 0 3 6] 

(c. h^^'If^-^H 

xi^im^^t^hy>-^^i^iy3>'mm^?^>y<—i^m^ (xmsgo) » 7°^/^ 

-r^^it, TfE-eife0Ji-SJ:5f-, gft:/a-fe2/-9-2 0 i g»7i s/-fe-^:^>-^'-^^— 
[0 0 3 7] 
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) o 

[0 0 3 8] 

(d. 

[0 0 3 9] 

(B. >^mmm(D^m^m^i.vmm 

-5 ^ i: i ^9 . ;^ >^.^<- 1 v'^ W i: c7:>PflcD^iS4 h y i^^^ a i^^^W^r^ 

o rco>^^^i>.fi. h ^-t"--^. i:x^f^my^-- 

^^^t^±m^&^^\^t^7^ir^>m^^^^ ^^^m^^^fcmm-ch^F i nXML ( 

R) ^mm^^^tKX^. :i(DXo^J:^m:^XXf^m^-^m\C^^o FinX 
ML (R) Jl, tfcjg-art^'^— ^T-y::/mM (XML) 1. Oli^ (1 9 9 8^2 
^10 9) , 17— /V K^-f K^7m:/r3 ^-y — v^T A (Massachusett 
s Institute of Technology^ Institut N 
ational de Recherche en Informatique 
et en Automat ique^Keio University) < 
h t t p : y^/www. w3. or g /T Ry^R E C — x m 1 >\C^^M't^o ^ 
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10 0 4 0] 

Fin XML (R) H~ir.fc^ International Swaps an 

d Derivatives Association, Inc. (TlSDA 

J ) < h t t p : //www. i s a d a . org > (73 1 991 ISDA:£^ 

(joj:t/ i 9 9 8H^ ) (c2pm-r€.„ '©isDA^ttfi. mA6i»(o^mm^ 
nm-r^xoi^. i sDAS^F^r-^a^ixsfflmjc^fS-rSo 

[0 0 4 11 

XMLffifgcD locDffi^i LTCOF i nXML (R) {4, '0ij;t(i, HTTP* 

fc«Tcp/i pf^i^o^i^myvi v='/i-^mm\.x±M<D^>h7^^y V. 

«3t}raffl6<jtrig;^:i-5o HTTPT^o h.=J/H4. '^'r^.:/y9'^'^fl^-e*:^^:i^ 

. t^oT, F i nXML (R) mi5(DimW<n:XMis^7-^:^Y^m\^. ^ 

C0#flg 5irV^5^T'HTML 3t»{cmM-r So 

[0 0 4 2] 

-fb^ttfe^gt h^^'-^f^iXg -ailx-ti, HT T P * fcttT C P / I P /<C if <D 

5 locom^<Df-w<-~tjs^^>tt5„ 1^— ^^f*. i^fci/^-t:\ i^ML. i<D 

jCS^ t> X M L }C i o T^-^-fb $ ^XT V N 5 o 
[0 0 4 3] 
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Jgg:7^^ir^/1^J i:bTt>2^^) *5J:IJ?S»;^ ^j^^-t— :^>':^ifw^9 0 ( mm;^ 
-/-fe— v^^^^'if— /-^J tl^Xh^^) ^ftfflLT. FinXML (R) (-Sfcfl 

^>^/-^— ) SSj:/n-fe-/f-2 OtC J a V a (R) :^:7^'v^ai ^ h 

inScript (R) (fe5S prtg/c^;^:^>f 7Vv^— hHff ( TX S L J ) iCi: o 
T#iTg.$nfcm*:^-^-Y/^>^— SrfflV^TF i nXML (R) (^fcf^. {fecD 
XML) :5:»Sr^^^i-5o ^cOFinXML (R) HTTP^ 
fct^TCP/I P7:?ifcote5ll:7^t2 hriyi^^grftfflUT. glb;^ 

:^SiC^V^r. iSiT^ ^^'-fe — v^>- ^^1^-/^9 Ott. h^F i nXML 

(R) (^fcl^. itKDXML) XmiC^^V. ^(DXm^^Wiy''V2'^^y^2 0K 
m?>c itb7^n-fe:^/i^2 Of^. TI5T*l£Wi-5i5tC. FinScript (R 
) SrfflV^TF i nXML (R) ftfecOXML) J a v a (R) 

Script y"n^^'7J>.^i^j5^ir^o ?fcV^-T:\ Java (R) Script Z^u 
^^^^A^^bJ a va (R) h;6Mt;?g^tb. (Mx.«\ :7^1:3/^ 

-f^) lcmhth?>o FinScript (R) (DS«6<ir LTftHg-T S X S L f^. 
ii:^~^-mfj::^^-f/v->--hmM (xsp v^3>-i. o (2000^^3,^2 

7 0), Ky-r K'>m:7"r3:xy — -^TA (Massachusetts 

Institute of Technology^ Institut Nat 
ional de Recherche en Informatique e 
t en Automatique^Keio University) <ht 
t p : //www. w3. or g/TR/x s 1 >(CSBiE^ tlSo 
[0 0 4 4] 
( 1 . Fin XML (R) ) 

^mm(D^(Dmmmm{c:}o^^x^ FinXML (R) 5:»^i^w^wjr:5>gaL 

T. >^:l3j:U^^Pigv^— ^C0p^^aft-r6o FinXML ( 
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[0 0 4 5] 

(a. 

FinXML (R) -y :^(Dm:^^^£^mh y >'-\f i^ h 

[0 0 4 6] 

lastt, ^ > h (Dm^^^^iTo ^^i^^up^ ^ h 5 o o {p^tK th 

5 15*fcii ri^gPM##J ::i^l/;^>'h 5 2 0 (TffitC^i-) ^^fci9#5o 5^31 

^u^i^h5 0on^tc. ^W^\<DmM} ^1^7^ >- h 5 3 0 ::co r^5l 

(DUM] ^i^^ >^ h 5 3 0 fi, TIBco5i^l<^WIS^Oi^::^^i-^;^>'b<^lo§r^tp 

o 

[0 0 4 7] 

(1) w.mi^m^m ( tfxj ) 

(2) 5fe#lFX 

(3) aS-'X»co^^iJxy 

(4) ^tft-^tbo^fiJ^r^s/T" 

(5) ^^^y-y 

(6) :7i3T— 

(7) @S!S^ 

(8) m&mt^ 

(9) IClflS:^ 

(10) ^««ft^ 

(11) FX;^P^^^3 V 
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( 1 2) Fx;^!7 5/:/ 

(13) H^-H^coii«ra^!7^;/:/ 

(14) m'^-mm(r)m«m :^u^yzf 

(1 5) ^»)-^»cDjl«M;^y i/:/ 

(16) mmmL.mm 

(17) 

[0 0 4 8] 
[0 0 4 9] 



<!ELEMENT trade (^panties; , (5cSpot | fxForward | inBemtRateFixfidFkmtSwap | IntmstRateFloatFloatSwap J 
cap I floor I fixedDeposit | fixedLoan | iloatDcposit | HoatLoan j fkOption | fxSwap | crossCuncjicyFixcdFuedSwap 
I crossCiuTcncyFiTcedFiofttSwap | crDssCurrezicyFloatFIoalSwap | forwardRatcAgreciiient | customizedTrade ] }> 
<IATIIJSTlrade tiadeld CDATA ffREQUIRED iaBuilftomPanrnMlBig CPATA ^IMPLIED > 



(b. ^mh'7>'fi^-^B>'f—^) 
FinXML (R) v^>^^ :y ^ ;^ h ^ >'^^ b l^f—^ . 

[0 0 5 0] 
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(i. h7>'-<f^ VaiX-T"— i?) 
[0 0 5 1] 

( (a) ta^^fea^i/^ >- h) 

FinXML (R) i oTfa34$tl.?)«S<7>^Bt h 7 ^-f" ^ ~> a >'(-*5V^-C 
FinXML (R) f*, i J; 5 h 7 >'if V 3 >'M'^#Sr+i#^te3^ >- h 

[0 0 5 2] 

[15 2] 



<!E>mTY % counterparty "intemalParty | extenialParty"> j 
<1ENTITY % parties '(%CQUiiterf»arty;), <%couaterParty;)"> J 



©^^^^t&A3^V7^^7^■^ i: h7Vifi?:^3 vSr-t-S»^> r©^^^ttt>*fc r 

[0 0 5 3] 

in 4 ft, ^g|5M##^L-^ h 7 0 0(7?«3t^^L., i/g 
}1, TtE<DXMLS^Sr^-f-So 
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[0 0 5 4] 

[16 3] 



<1ELEMENT extemalParty ((discioscdParty jundisclosedPaity)) > 

<! ATTUST extemalParty id ID MMPUED type CDATA fflMPLffiP > 



<^mm^^^ > h 7 0 5 ft. hy v-if V 3 vcoH## (Mx.«. ^ >-y< 

#(c^^(c*pe>tb-Cv^5o =S-^r?iffl##^^;^>'b 7 0 5tt. ffiSife7 1 0. mm 
7 3 0. ■^gff 7 6 5. ioi.xfmm^Hn s o s (©f-:^'^^ >• h ( r#flg7=- 

[0 0 5 5] 

[«4] 



lELEMENT disclosedParty (organization. CDnlactlmfbrmation*, address, cr6dilRating+ )> j 



^#^MM«#3^ l^^ >- h 8 3 5 i4. Wfflt&Mtt 8 0 5 I^;^ >^ h ( r#Jg-7='- 
[0 0 5 6] 

[«5] 
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|<iiiiiJaN<UaNX unQiscioseOfc'arty tcredHKatULg-*- p 



3 



?I^^^CjBV^T. F^asm^^aiW^ >- h 6 0 0 TIE® XML^ft^^-TSo 
[0 0 5 7] 

[3*6] 



<]ELEMEMT intenulFtety' OegalEnti^? , book? )> 

<ATTUSTlmenialPary id ID ^IMPLIED lypc CPATA MMPLIKD > 

( (b) 5i§icDa«(^j^p-y >• h) 

HSfc^-fi >- b 5 0 0 (4. 5l5lc0WW<^^l^^ >' h 5 3 0 

[0 0 5 8] 

( (1) 

[0 0 5 9] 



-43- 



•TDealt AmountJ : A#^tl-Saj¥JC3Si^l$tbS-<^ffli¥w#S 
SB, 

• rsettled AmountJ : A^^ttSii:»cDtM, 

• TTrade DateJ : L-ztil^Bigl Sr=fT 5 P « 
•rvalue DateJ : ^KtcmM^^^^^^tl^ (irf£t>^^ m^\ii^ 

• Tfx Ratej : ©§l;i5^*p*x5^IB^#l— h„ 

• TBase CurrencyJ : A^in^^^m'^i)i^fl\CM\^Xm'&^ 

• TBa s e Un i t sj : ;^a:K<^:^'f4#:-t?fc-oT. ^irh\CMl^XA^ 

• TQuote CurrencyJ : A^^ti^^^MM. ^fcl±^mh 

•TQuote Unitsj : ttS-^^^^t t) a^W^fi^^o 

• TExternal I Dj : ^—■^(Dp^Ut.tcny'^y ^ Viy^y' M.\CtS 

[0 0 6 0] 
[0 0 6 1] 

[i5 7] 
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<!-- Foreign Exchange Trades - FXSPOT -> 
<!ENTITY % feTradeSpec "%trade.elemeiits; 

, dealtAmount 

, settledAiTiount"> 
<!ELEMENT fxSpot (%fsTradeSpec; )> 
<!ELEMENT dealtAmount (currency, amount )> 
<IATrLIST dealtAmount %payReceiver; > 

< I ELEMENT settledAmounl (currency, (ficRate | amount ) )> 
<!ATTLIST settledAmount %payReceiver; > 

<IELEMENTfeRate (baseCurrency^ baseUnits, quoteCunency, quoteUnits, rate )> 

< [ELEMENT baseCurrency (#PCDATA )> 
<!ELEMENT baseUnits (#PCDATA )> 
<!ELEMENT quoteCurrency (#PCDATA )> 
<!EI^MENT quoteUnits (#PCDATA )> 
<!ENTITY % trade. elements "tradeDate 

, settlementDate? 
, valueDate? 

, externalld?"> 



( (2) %^^mikm) 

[0 0 6 2] 

•TDealt AmountJ : K^'^^^mn\^^^^^^^^M<Dm'& 

' rsettled AmountJ : A^^fl^i^M<^W^o 

• TTrade DateJ : M«#^^l^* bfcM:S:Si?l ^^T 5 0 o 

• rvalue DateJ : ^51 $ tLfcii:«:a55^m$^^5 (i-^c^ J^fe. ©51 

• rpx Ratej :'^^\mi:t>fh^^m^W^—Vo 

• TBase CurrencyJ : X^-^fh^^^mMt^^^fh\Z.n\^Xm'&-^ 
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• TBase UnitsJ : X^^tl^^^M'^^^^^tllCML^X MMh 

• TQuote CurrencyJ : A^^fl^-<^mM. "^fcl^^Hlilr^ti 

• TQuote Uintsj : tb^^^ Q u o t e Currency 

• FExternal I Dj : ^--if cDf^gP^fcf^^^ ^/ :^ K^/;^7^ A(C:^o 

[0 0 6 3] 
[0 0 6 4] 

[«8] 



<- Foreign Exchange Trades - FXFORWARD -> 
<JHNnTY % fxTradeSpcc "%trade.elanents; 

, dealtAmount 

, 5ett]fldAmotmt"> 
<!ELEMENT fitForward (%ficTiadcSpec; )> 
<IELEMENT d^tAmount (currency, amount )> 
<IATrLlSTdealtAmount %payRecciven > 
<!ELEMENT sctdedAniount (currency^ (ficRate | Btnoum ) )> 
<IATTUST settledAmount %paylleceiver, > 

<1ELEMENT fkRate (baseCuirency, baseUxula, quoteCunrency, quotBlTnits, rate )> 

<!ELEMENT baseCurrcncy (#PCDATA )> 

<!ELEMENT baseUnits (#PCDATA )> 

<IELEMENT quoteCuircncy (fflPCDATA )> 

<!ELEMHSrr quoteUnits {fflPC33ATA )> 

<!ENTITY % Iradc^lcnicnts "tiadcDatc 

^ GettlemetifDate? 

^ valueDate? 
, cxtcinalld?'> 



( (3) m^-mm<Dm\\^'^^y^) 



io(D^ir^:^h])—j>^\^mm^mmm m^it^ libor) \cm 

MJ-^f^lIICii«SrfflV^5o -Wx.^. ;;^ly^<-f>^^ LIBOR 
4 i^f v^^s \z.m-5 <^-u (Dmm^th:^ V')—J-^t^\ ^;a^ h 

[0 0 6 5] 

• TTrade DateJ : 5 0 o 

• rstart DateJ : ^#CO^^^.V^;6^^M^6$4^a 0o 

• TEnd DateJ : ^#<7)^JAV^;?|S;^T^S Ho 

• rpixed Leg DetailsJ : ^(D^*&M&>(D^ih\-^(D 

• rpioat Leg DetailsJ : ^Rj :^^CO^ii^lJ.g.<7)^fi^V^CO 

• TE V e n t sj : ly-:/ Vv>^^ s <D%^h\^i^X.X^ 

^cD^-o-b-efeoT. ?a^5:?Av\ 7ti^:^tM\ ^iJS:^ji.vN. ffjsif#. ^i^j 

• TExternal I Dj : if (Df^gP^fefl^^^^ Kv^^^ 

[0 0 6 6] 

lEcDXMLS^^Wf 
[0 0 6 7] 

[«9] 



<!- Interest Rate Fixed Float Swap «> 

<!ELEMENT interestRateFixcdFIoalSwap (tradeDate, starlDate, endDate, externalld?, fixedLegDetaOs, 
floatLegDctaik» Dveiits?)> 
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( (4) ^«-S»(D^*IJ;^I7 5'7°) 
m^it. LIBOR) \cm-5^. ISlCa«^ffll/^5c -ril;!!**. ;^>^<-A'^. ^ 
[0 0 6 8] 

•TTrade DateJ : m^^i)mM\^tiJk^\^n ^ Be 
•rstart Datej : ^#CO^fAl/^/55M^$ti^ 0« 

• TEnd DateJ : ^W<D^iLV^-AmT-t ^ Bo 

• rpioat Leg DetailsJ : ^t[)flJ.SsCO^Ji,V^(Df¥;#Bt:-$>oT 

• TEventsJ : lyy" h y l^-^-^ 3 >\C^lif ?,m^ (r>^tk^'-'i3XX^n 

h-efeoT. ^i^S^Av^, mM.^fA\,\ mM-9\-W. lifiJ 

*3 i t^f ij ])±yh mm ^-^tpo 

• TExternal I Dj : ^— !f CDF*1gP*:fc(*^^ y 3i>- AlC*5 
V ^T . h 7 Vif iS' g >• ^fftglJi" S fd * t;:^— if in <t o TfiJ !9 ^ T ?5 tLfcl 

[0 0 6 9] 

lEco X M L Sr^fr-f- 5 , 
[0 0 7 0] 



<l~ Interest Rate Float Float Swap 



•wmviit. Aiwu t-juai tjwa]|) 

<!ELEMENT interestRatcFloaffloatSiMip (indeDate, slartDale^ codDate, extomaKd?, jDoatLeeDetaila 
floatLegDetaila. events7)> 
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( (5) ^^^y':f) 

t r i k e r a t e) J ^ffi ^^W-^-^fc 7^ V/^— 1 2 
/U-vy^^M i^^:^^hM<^X. 3 L I BORtCl^-^X 1 0 0 0:^7|t|ll V/V(DM 
[0 0 7 1] 

• reap Floor SpecJ : =3^-^ J:U?:7 n T h 9 >^if ^ 3 

• TTrade DateJ : Mff^:^^!^!* b/ci^i^l ^fx 5 0o 

• rsettlement DateJ : Bt^lJ^^^fc^^^ttS Po 
•rstart DateJ : ^m'^^^m^tl?>mm<Dmi^Bo 

• TEnd DateJ : M; — A:aS^^Ti-5 0 o 

• rpremium DetailsJ : J:b^ ( rpremium Perce 
n t a g e J ) ( Tp r e m i um Am o u n t J ) (D\/^-fM^ 
'(:^^ti^^iLt>n^-^^y'l^^TJ^(D%^m. iS^U^iUmU ( rpremiu 
m D a t e J ) o 

• rstrike Ratej : ^tl^Mx.^ y h y ^'f^ b 

• TBu y e r J : mff^tl^^^ :^y'iy b >'(Dy^4^—o ffi^3fe^l^^^hCD 

• rwr i t e rj : mn^tl?>^^ s ^'(D^U M.(D^mAo tB^:5te 
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• rvolatility SpreadJ r^^^T^^fU-r-rffiCvolati 
lity surface) ^m^^XfYU^tl^:^9'r ^ V <D U Ko 

• fDiscount CurveJ : ^fc;^ Mi — A ^f+St*^ 7tfeiCMV^>5 

• rporecast CurveJ : bU — ^tf#i-5 /c^6Jr:>^V^5 

^S'J;^-::/(7:)S«o 

• TNotional Amount J : ^fe.:^ h P ^i^^W+^i^2)fcdt)C0S^ 

• rpioating Interest RateJ : ^l&^^lJo 
•rpirst Fixing RateJ : H 1 (?:)*fmff-lLKaM(-ffl fetbS 

• TDay Count J : mM^^tm-T ^mi^m^^ htl^^^ BWc:^ ^ h 

mo 

• rpayment FrequencyJ : MM^y7U^(D^iL\/^(DM&o 

' TRo 1 1 Da t ej : MM>y7n^(D^fI^V^X^m^^^^hn?>^^^M <D 

• rpayment CalendarJ : i^MB (D^mKm^^htl^^"^ :^ 

• TRate Reset CalendarJ : ^^\\]) ± y h<Dfcmci^MB 

{C;^ V ^ b n 5 ^ ^ ^ 1/ >^ ^'--o 

• TDate StubJ : S:?i=.V^CO^SIIJ^c^ 0 S^Si^HI-S^ ^^v^^— 

• TAnchor DateJ : ^JAV^CD H SWa^^H^S^tbTV^^ Ho 'f'^'ceJ^ 

• TAm ortization DetailsJ : Slt/^V^cD^^ :y v^^:7 l=^ — 
• rcompounding DetailsJ : MM^^^^MM^X H(D X 5 J^S+ 
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• TExternal I Dj : if cOF^^p-ifcitt^'^^^ ^ Kv^:^7^ 
[0 0 7 2] 
[0 0 7 3] 

[«1 1] 



<tENTITY % capFloocSpec "premium details 
strikeRatc 
, voIatilltySpread 
, discountCuive? 
» forecastCuive?^ 

<!ELEMENT cap (tradeDate, settlementDate?, startDatc, cndDate, cxtemallD?, 

VagenericSpecDetails; , VofloatRatdDctaQs; , %capFloQrSpcc; , events? )> 
<! ATTLIST cap buyer IDREF ^REQUIRED writer IDREF #REQUIRED> 
<!£LEMENT pretniumDetails ( (prenuumPercentage | premiumAmoimt } , preziiiumDate)> 
<! ELEMENT piendumAmoimt (%ciiirenGyAmoiint; )> 
<1 ATTLIST pretnitimAmGunt %payRecciverA[nount;> 
<!ELEMENT premiuinPcrccntagc (tfPCDATA )*> 
<! ATTLIST premlumPercentagQ %payReceiverAinottnt;r^ 
<rELEMENT volatilitySpread (#PCDATA )> 
<!ELBMENT discounlOaive {WCDATA ^ 
■<! ELEMENT forecastCurve (fflPCaJATA )> 



( (6) ynT—) 

yV8%c7>^^IJ:7inr — ^3 L I B O R < ^f^H Y ^V-^^^y'^xi ^""t-^h^ 

oT. 3 L I BORtcS<5< 10 0 0J5^m K/V69^Sfem»S:»COS»l|X^ 
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[0 0 7 4] 

• rcap Floor SpecJ : ^y^^XlJ^ uT h y ^'^f^ i^B > 

• TTrade DateJ : M##:i^S|Rl# Lfc^i^l ^fT 5 H o 

• rsettlement DateJ : ^tl^ 0o 

• rstart DateJ : ^^fj^^^^¥:»^ tL5SlfficO||^& 0, 

• TEnd DateJ : hi; — A^^Sj^Tt"^ H o 

• rpremium DetailsJ : J:b^ ( rpremium Perce 
n t a g e J ) ( Tp r e m i um Am o u n t J ) cOV^-f 
X-m^tl^^1^At>tl^^^y'U^TM.(Dmm. ^BXXimmB ( rpremiu 
m DateJ )o 

• rstrike RateJ :^tl^mK.?)tyviTh9>'^^->a>'\^<D^ 

• TBuyerJ : Mn ^tl^^"^ :t^i^ 3 XDy<--f -^—^ ^^9c^U^> hCO 

• rwr i t e rj : mn^tl?>-<^ ^tZ^-^ b >'<D':fU J^^CD^WAo tB^5te 

• rvolatility SpreadJ : ^ U ^ ffi$rfflV^Tf+#^ 

• FDiscGunt CurveJ : MJ — A ^fUL-rs fc*tnfflV^5 

• rporecast CurveJ : ^JA;^ h y — A ^1+^-^ ^ TcfetCMV^ >5 

• rNotional Amount J : ^iL^ h }) —M.^fYU'f' ^±ii>(Dm^ 
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• rpioating Interest RateJ : ^l&^f iJo 

• rpirst Fixing RateJ :||1 CDfl|-&tHL^PB^{CfflV^tjtv-5 

• TDay Count J : ^iJA^f+ff-rS^t-ffi^^ 6.tb5-<# B 1^;* 

• rpayment FrequencyJ : ^IJA/7t;^<^:S:Ji»V^CD0So 

• TRo 1 1 Da t ej : ^IJS/tc^ V^/*^^C>BV^ fett^-<t=^^ <^ 

' rpayment C a 1 e n d a r J : 0 CO#0SJ^^v^ 5^^1.5 1^ 

• TRate Reset CalendarJ : ^^\\]) ± h<Dtc^\Zi^m^ 

• TDate StubJ : ^iL\^^(D^m.m^<^:^mim^m^^-< '^^^^—^ o 

• TAnchor DateJ : S^AV^^7:^ 0 gWS^^HSS ^^TV^5 0o 

• TAm ortization DetailsJ : ^fhy^(D^^ ^;/>-^:7T3 — 

• rcompounding DetailsJ : MMs^^^MW^^^ }f<D X 5 ti^St 
m^n5-<^;a^cp-r5P0^^fooT. f+»co«itdo ileitis ^^t^. 

• TExternal I Dj : ^—f(D\H'^^fcn^<iy ^ V-i^y^T J^lCt^ 

[0 0 7 5] 

[0 0 7 6] 
mi 21 
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<!- Floor -> 

<!ENnTY % capFloo^pec "premium dcteils 
» stnkeRatc 
^volatiliiy Spread 
» discountCurve? 
t forccaatCiiive?**> 

<l ELEMENT floor (tradeDatc, settleinentDateV^ startDate^ cndDate, extemallD?, 
KgenericSpecDetaib; , %fIoatRateDetails; , %capFIoorSpec; , events? )> 
<! ATTLIST floor buyer IDREF #REQUIRED writer OREF #REQUIRED> 
<!ELEMENT premiumDetails ( (prnniumPerccntage | premiiunAmount ) » prenuumDate}> 
<1£L£MENT premiutnAxnount (KcuirencyAmount; )> 
<! ATTLIST premiuniAinount %payReceiverAiQOiiiit;> 
<!ELEMENT prcmiumPcrcraitagc (#PC0ATA )*> 
<! ATTLIST pcemiumPercenUge ^ayReceivecAmoiuitj> 
<IELEMENT volatilitySprcad (ftPCDATA )> 
<!ELEMENT diacountCurvc (#PCDATA )> 
<ffiLEMENT forecastCurvc QfPCDATA }> 



( (7) 

[0 0 7 7] 

• TTrade DateJ : ffi#^;6^«f^(C|^a bfc Bo 

• rstart DateJ : ^Ht^fM^'^ti.^Bo 

• TEnd DateJ : «#;a^;^Ti-5 0 o 

• TLenderJ : «#^COf& !9 tB¥3fe^ I/^ >^ h 5 c 

• TBorrowerJ : ^gft^CO® b^o ti^^te^ >^ b <^#fl§ t j'^So 

• Tn o t i o n a 1 Am o u n t J : 

• rpixed Interest RateJ : HS^&^IJo 

• TDay CountJ : ^JS^W-»-r5I^JC«V^e>tb5-^^ 0^;^ h*- 

• rpayment FrequencyJ : MM.^/ 7t^(D^th\^^(D^S.o 

• TRo 1 1 Da t ej : $IJS/7C^O^& 6)tb5-<^#^ 
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• rpayment C a 1 e n d a r J : ^JAW 0 ^^^*5fci6{CfflV^tjtv-5 

• Td a t e S t u bj : Mi4^^iL\^^(DTm.m^£SWWm{cm'r?>'<>'i^^ 

• TAnchor DateJ : ^*£vVM© BeWa:*5H^SnTV^5 Bo i-Jfc*^ 

^lco^lJmMra<7>*llB*fcil^lcDs:^^.v^(D#:ga-cfco-r. mBt^mm 

• rAm ortization DetailsJ : :S^#^^fAV^cO^-r yi^^L 

• rcompounding DetailsJ : ^H^mMsimm'^^-r: t'(D i. 

• TE X t e r n a 1 I Dj : tF»F'?gB*fc(4/'^ y ^ a: V Kv';^X 

V ^T. h 7 Vif 3 v^fiSU-r 5 i^*(c:3.-if J; o T#J "9 S T 1 oiJJl 
JiOfiSiJ^ (;*-:/-i/g >•) . 
10 0 7 8] 

*^e^<DrcDim?]^^il;i*5V^T. H^i^-hto^/ll^^wy vhtt. TIE 

[0 0 7 9] 
l«l 3] 
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<{— Loan and Deposit -> 

<l£L£M£NT JSxedLoan (tnideDate, startDate, cndDate^ extemalld?, ^geoericSpecDetails; 

, %fixifidRateDetaiIs; , waits? )> 
<! ATTLIST fixcdLoaa lender IDREF #REQUIRBD 

borrower IDREF #REQUIRED> 
<I£LEMENT fixedDeposit (tradcDate, stiotDate, endE)ate, attenialld?^ KgeiiericSpecDetails; 

, %fixedRateDctail5; , events? )> 
<! ATTLIST fixedDeposit lender IDREF REQUIRED 

borrower IDREF #REQUIRED> 
<lENTrrY % genericSpecDetails '^mdcmalAinount 
, dayCount 
» paymentFreqoency 
^roUDaie 
, anchorDatc? 
, paymentCalendar 
, datcSlub 

, amortil2atioiiI>etaiIs7 
, cornpoundingDctaiIs?*'> 
<!ENTITY % fixedRatcDetails " (fixcdlnterestRatc 

^^^^^ I fxRatc )"> 



( (8) hcoSf^/fl^) 
X.\S.^ London Interbank Offered Rate ^f'iit^'h 

TL iBORj ) mx.\^. -^ra. y^y^^^t^hmwi 

10 0 Jj^m HVvSrf&'9 
[0 0 8 0] 

• TTrade DateJ : M«^^5«f^(-I^« bfc Po 

• rstart DateJ \ ^ 

• TEnd DateJ : :M#;^^^^T^6 H o 

• TLenderJ : «#^CDf& #o ffi#3fe:^ l--^ b i: 5 c 

• rBorrowerJ : «#^cO« b^o ffl^5fe^ :x b <>0#flS ^ 

• FN o t i o n a 1 Am o u n t J : ^\^^(D'^^ 

• rpioating Interest RateJ : ^Kj^^fJo 
•rpirst Fixing RateJ : ^ 1 cO^fJAfj-^XIPfll-fflV^^jHS 
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• TDay CountJ : flJ,i.^fi-»-r5^{CffiV^P>tl,5'<^ Bm:*^^>- h;^ 

• rpayment FrequencyJ : ^lJ-is/7U^cD^f/.V^CD^^o 

• TRo 1 1 Da t ej : ^lJm/7C^(7:)S:^AV^/*^^CfflV^^,^^2)-<##^ 

• rPayment C a 1 e n d a r J : ^JAW H ^^a?)^fc*(CffiV^e)*X^ 

• TRate Reset CalendarJ : ^flll^ ± h(DfzMci^M^ 

• TD a t e S t u bj : 1^H^^iL\^^<D:^MW\f'J:^UWm\cm^^4 

• TAm ortization Details] : ^#^^fAV m:D^'Y y-y^ 

• rcompounding DetailsJ : ^^^^^IJA^^^1i^Jfe-e<^cO J; 

• TExternal I Dj : ^ — if (DP^^^^ ^1^^ ^/ ^ Kv^;^^' AJC:jo 

[0 0 8 1] 

[0 0 8 2] 
[«1 4] 
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Loan and Deposit 

<!ELEMENT floatLoan (tradcDatc, staitDate, cndDate, cxtcnwlld?, %gcncricSpccDctaib; , 

KfloatRateDetaiis; , events? )> 
<!ATrLIST floatLoan lender IDREF #REQUIREI> 

borrower IDREF #REQUIRED> 
<!ELEMENT floa® cposit (tradeDate* staitDate, cudDate, cxtcmalld?, MgcncricSpccDetails; 

, %fIoatRateDetaiIs; , events? )> 
<(ATrLIST floatDeposit lender IDREF *^QUmED 

boirower IDREF #RBQUIR£D> 
<!ENTmr % genericSpccDetaas *^otionaIAjm0imt 
, dayCount 
a paymentFrequency 
« loUDatB 
, anchorDatc? 
. , paymentCalendar 
, dateStab 

, amortizadonDetails? 

» compoundmgDctails?''> 
<=!£NnTY % floatRateDetaib "floatinglnlerestKate 
t firsiFixmgRate? 
, TateResttCaIeDdar*'> 



( (9) ^H^#:^:/v- 3 
[0 0 8 3] 

• rsettlement DateJ \ ^ 

• rpremium DetailsJ : J:b^ ( rpremium Perce 

n t a g e J ) ^fcJ^#S?S ( Tp r e m i um Am o u n t J ) <:OV^-ft^^^ 

m DateJ )o 

• TExpiration DateJ \ ^<D^^^\Z.^-^-y 
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• TDealt Amount J : :*-:/v^ a >^Sr jl^Tt*Sl^tcM 5 Sfct^^S^ 

t 6 ii « Si^i- 6 ii « CO o 

• rsettled Amount J : b ly^^ff^ ^^KW 0 ^tcl^^ 

• TDelivery DateJ : :t':fiyB>'^m^^?>^l^. m^<D^M'^ 

• TDelivery ModeJ : :^y^i^^ b ^-^(O^M ( 

rca s hj ) ~^rcmmi^iy?>mmmmm ( rphy s i c a u ) ^^^^m 

• roption Typej : *fl$ft5:^>^>^3 ^^tD^W ( Tp u t J :S 
rc a 1 1 J ) 

• rv o 1 a t i 1 i t yj : :ty'i^B ^ T A&ff ^^§fcfetC;ffl fctt 

• rca 1 IJ : 3— /v;^-:/>^3 >^<^«B*5ir^ii«o 

• rputj : zf^y h:ty'-yBiy(Dmt^^i^mmo 

• rp h y s i c a 1 J : ^SJ[£^^&5^KOi^]gt:i*-5V>T:^-:/v- h 

• rCa shj : m^?AV^ica-:3v^T::e-:/>^3 >-;55*^^tL5;e)^c!f 5;e)^&^-ro 

• rwr i t e rj : mn^tl^-^^ ^^ZfZ^ b XDy'U J>^(DS:MAo ffi^^fe 

• TExternal I Dj : ^ — if COF^§B~£ fcf^/^ :y ^ >- K^/^^y^ A J;::Jd 

[0 0 8 4] 
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[0 0 8 5] 
[«1 51 



<r- FX Option -> 

<rENTlTY % ficOptionSpec 'tradeDate 

, setHementDatB 

, exteznalld? 

« pretniutnDetaib 

» ^picatfonDate 

» deliveryDate 

, optiGiiTypc 

f dealtAmoiint 

, strikeRate? 

p settledAmoDnt 

« deliveryMode 

. vol^lity7"> 
<IELEMENT &Opfion (%fxpptionSpec; )> 

<!ATriJST fxOption buyer mREP ^REQUIRED writer XDREF #REQUIRED> 

<!ELElv[]^ optionTyp* (call | put )> 

<!£LEMENT deliveryMode (physical | cash )> 

<!ELEMENT volatility (WCDATA )> 

<!EIJBMENT caU (#PCDATA )> 

<!ELEMENTput (fflPCDATA )> 

<!ELE]VlJBNTphysii»l EJOT^ 

<!ELEMENT cash EMPTY> 



( (1 0) ^H^#;^y ^^z-:/) 

;6^^2««CO^^AV^ ( TNe a rj jo J; IK TPa rj ) ^^tL^'tLM/^Sii^T^^S 

{CIO OJo^m PVi-§r^?A5-<t^?Av^i:5l#i^;tic. ^^;0^e> 3 0 0::^ 

[0 0 8 6] 

Fx;^T7^;/:/:3^i/^ hti. ^ CD i 5 h ^ ^if 3 >'Sr^ TIE(7>i^::/ 

• TTrade DateJ : LfcBt?l Srfr 5 0o 

•TNear Leg Value DateJ : !7 >^<D|g 1 (D ^jj/ ( T 
Near Le gj ) coa^S#AV^;a^^&i:>tt5 0o 
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• rpar Leg Value DateJ \ v ':f(D% 2 CD 1/ ^ ( T F 
a r Le gj ) <?:)*^S?AV^:a5:SJAfc>tl^5 0o 

• TNotional Amount J : 3?lfe^*t'5:^?i^V^SrW'#i-SfcJ5cO* 

• TNear Leg Settled AmountJ :Near LegCD 
t-e:iJAi:>*L5^o Ne a r Leg F X R a t e (;iftt>5 ^> 

• TNear Leg FXRateJ :Near L e g (D^|S^#l-"^ bo 
Near Leg Settled Am o u n t JCf^Jo^ t^^o 

• rpar Leg Settled Am ountj :Far LegCO^ir 
-e^?i^*^ix^Sc Far Leg F X R a t e tCftt>^ ^><?:>o 

• TFar Leg FXRateJ :Far L e g 0^1^H^#1/— bo Fa 
r Leg Settled Am o u n t t (D^ 

• TExternal I Dj \ ^—^(DH^^fz.^X^'^v ^ Y'i^:^^ M'C^ 
V^T. b9>'if^i^3>' SrliSUi^ 5 * (c^-if i o TffJ ^ T 6) ^^fcl o JJJl 

[0 0 8 7] 

[0 0 8 8] 
[«1 61 
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<!"FXSwap -> 

<IENTITY % feSwapSpec "tradeDate 



, extemalld? 
, nearLegValucDate 

, farLegValueDate 




<iELEMENT near Leg vamei^ai^ C 
<tELEMENT farLegValueDate (#PCDATA )■ 
<iELEMENT nearUgFXRate (feRate )> 




((11) m&-m&(Dmmmy'^ 9 ^yyi 

[0 0 8 9] 

• TTrade DateJ : M#^;6^[^« bfcSi^l ^tr 5 0 o 
•rstart DateJ : ^^^$t^^::^^AV^:55P^^^^^^5 0o 

• TEnd DateJ \^^^i\.fc%^h\^^tmy'r^^o 

• TTenorJ :Start Date;a^6)End D a t e ^(^iJMo 

• TNotional Amount J : ^^^t^^^^^iL::^ V 3 —J>^^f^M 

• rpixed Leg DetailsJ : @S^IJ.isCD:^fcV^CD|^*Bo 2ocD 

• te V e n t sj : -y-:/ Vy^''^^ b :y\z.ion (D^^h^^-io^^ 

^(T^^-o-br-fcoT. 7^^x^i.v^, mftx?Av\ *imtf^> is^j 
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• TExternal I Dj : if cDF^§|5*fcti^^^/ Ki/;^^ AtC^o 

[0 0 9 0] 

[0 0 9 1] 
[«1 7] 



Cross Currency Fixed Fixed Swap -> " ' 

<!ELEMENT crossCurrericyFixcdFixcdSwap (%tenor.clemcDts; , fixedLcygDetaib , fixedLogDetails , events'^ ): 
<lATTlJSTciDsaCuTTn;:iicyFixBdFixedSwqi norioofllAmount {Yea | No) ffR3BQUIRED> 



( (1 2) mm-mh(Dmmrs:^r7 ly-y) 

^mmmm (Mx.tt\ libor) i^is<5<^Me<]/^m;^ by-- 

[0 0 9 2] 

•TTrade DateJ : Bi^#:OS^« Lfc^^l Srff 5 Ho 
•rstart DateJ : 3^m$^^fc:^feV^;e^SBB^^$^^S 0o 

• TEnd DateJ : 6Si^$*xfc^&V^^^*ITi-^ 0o 

• TTenorJ :Start Date;0^t.End D a t e ^ "e<;)ffiWo 

• TNotional Am o u n t J : 3£J^$*x-6-<^^?A;^ b U — A^ffS 

•rpioat Leg Detailsj: ^Itl^lJS<^:^?AV^cOp;teo 2 0(0 

• TE V e n t s J : ;^ ^ >^ h 9 ^ 3 >^t^*ott <?:)^&V^^o i tJ^^Wt 
W(D4-<:yhX-:h<^X. ^^^JAV\ 7^^^&V^. ^iJS^JAv\ ffj&ff^. mm 
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• TExternal I Dj : if cOF^^p-ifcitt^'^^^ ^ Kv^^^T^ 
[0 0 9 3] 

TfB<?:> X M L ^ o 

[0 0 9 4] 
[«1 8] 



<!-<^ Cross Cutrcncy Float Float Swap -> ~ ' " 

<IELEMENT cnufiCuirencyFlaa^oatSwap {54tononfilemettts; , flQatLefiDetails , iloatLegDctails , ffvcnts?)> 
<! ATTLIST ciossCucf encyFlottlFloatSwap notionalAmottnt (Yes | Wo ) tfREQUMLED > 



( (13) HS-^I(icDH«w;^r7-/^) 
(cg<5#. t 5 locD^JA;^ h y-i^ti^Kj^^iJM« LIBOR) 

[0 0 9 5] 

• TTrade DateJ : m^^^mML.±M^\^n 0 B o 

• rstart DateJ : 3^m$^^fcSfcV^;^S5B^^^^^^ 

• TEnd DateJ : ^Jfe$^xfc^fAV^;^^^^Ti-^ 0o 

• TTenorJ :Start Date;a^6End Date^X(DMf^o 

• TNotional Amount J : h y — i^Sr|f# 

• rpixed Leg DetailsJ : HSV'^y^C0H^fJAc0:^JAV^C0 
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• rpioat Leg Detailsj : MW}1^ iy i^(DMWi^\\M^(D^i[^]^^(D 
' TEventsJ : ;^ y :/ h ^ viF^ a >'lCjo(t Stt'*? c0^fi>VNjo it/ff 

fl:»^'-<>' h-t?fco-r. fim^jAv\ ^ijAtf*. mm 

• TExternal I DJ : ^— 1f 0O|#lgP^fc(i^^ y ^ Ji^^ K-^Xt" AlJljS 

[0 0 9 6] 

[0 0 9 7] 
9] 



<l- OcQss Cknreacy Fixed Fkit Swap -> 

<!ELEMENT em»OitniieyFixedFloatSwap (Ktenor.BleinBnts; , flxedLc^gDetuls, floatLasDetmb» «veDU7]> 
<IATTIJST cratsCuirencyFixetlFloatSwap aotlopidAnMimt (Yea | No ) #REQmaED > 



((14) ^^Ij^fe^b^*^) 

::e-:7'i/3 >-co^^f-vyy :x:i*'bT, ^oo•^^:/:/y ^/^u-h^ri&BIHfcjSffli- 
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[0 0 9 8] 

' TTrade DateJ : Bifil#;5S|Rl^ Lfc^i^l ^ff 5 0o 

• rsettlement DateJ : ^fAV^Ogt^^J^^'^T-t"^ Ho 

• rstart DateJ : h9>^if^ Po 

• TEnd DateJ : h ^ ^^iF^J^ a ^/5^^^Ti"5 Ho 

• TAdjusted Start DateJ : h^^^if >:^^Mi^^tl 

• TAd justed End DateJ : h 9 >'if ^ >^ a >-:d5^T'r S 0 

• TNotional Amount J : ^SJfeStbS-^^XfAV^Srtf-^i-'Sfc* 

• rpixed Interest RateJ : h (D^fI^\/^<Dfci^(D 

• rinterest IndexJ : ^IbU— h co:S?AV^JCfflV^ PjJlS^^^ 

• TDay countj ^nM.^^n'T^mcn^^hfh^^^wm^^i^v^ 
mo 

• TRo 1 1 DateJ : mM/'7h^(D^tI:,V^/'^mi^M^^hn^^^^M (D 

• TRoll Conventionj : ^?AXB 0 0 

• THoliday Calendarj : ^t:^ 0 cD#HS(7:)fcfeiCMV^ b^X^-^ 

• rpixing DateJ : ^S^OfcfeicMV^^^nS^^ 1^— h^^H^^ 

§0o 
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• TRate Reset CalendarJ : "MWi^M^ V iy B ^ 

• rs e 1 1 e r J : ^16 l^— h (D^^AV^Oir ^ — o ^^9c^l^^ >h(Dm^mt 

• rpremium DetailsJ : i:b^ ( rpremium Perce 
n t a g e J ) fe}^#^?S ( Tp r e m i um Am o u n t J ) (D\^-Tf\.f)^ 
-<:^^fh^^ihi^fh^^^Zf\^^rJ^(DmM. ^X^Xj^thmn ( rpremiu 
m Datej)o 

• FExternal I Dj \^'--'f(D\H^'^fz.\^-^<^y^:^>Vi^:^'rM^io 

[0 0 9 9] 

[0 10 0] 
[«2 01 



I <!- Forward Rate Agreement -> 

<!ELEMENr forwardRateAgreement (tradeDate, settlementDale?, startDate, endDate, 
externalld?, adjustedStartDate, adjustedEndDate , 
notionalAmount, dayCount, rollCoavention, roUDate, 
holidayCalendar, fixedlnterestRate, interestlndex, 
fixingDate, rateResetCalendar, premiumDetails? )> 

<l ATTLISr forwardRateAgreement buyer IDREF #REQUIRED> 

<!ATTLIST forwardRateAgreement seller IDREF #REQinRED> 

<!ELEMENT adjustedStartDate (#PCDATA)> 

<!ELEMENT adjustedEndDate (#PCDATA )> 

< [ELEMENT fixingPate (#PCDATA)> 



((15) 
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[0 1 0 1 I 

FinXML (R) M^<C5ffiWC) h 7 a >'Sr-&tP^ U-^ V h ^tf. 

❖-a-fc-a:^:: t t-J; ^ h^^-lf^v^a ^<©^:^^^ffi}--r5„ FinXM 

L (R) ^rfflv^T. Mfil#{4. #S<o#a^9>•if:^'^^3>'Sr-g■^f^:V^i:S53l 

• rp i e 1 d Namej : h 7 >if 3 >-iC#*tl.5!|#S(73«^^*c ^ 

m^mmi-i. mm<^mn^^-r^c rr i e i d va i u ej tM^^i-to 

• rp i e 1 d Valuej : h9 >-f^ a >iC^t.iv!5<f^-^<Dm^mm. 

^mf^mmtt. msmmn^^-r^o rp i e i d Namej tM^ti:^-^ 

' TBuyerJ : !tf}^llg|(^/-^'l'-ir-„ ffi^5fe:t >■ hcD#SSi:?fc5„ 

• rsellerj : #Ji^?l<D-fe9-„ ffi^^^^^V^ V hCD#Mi:s^£5„ 

• TExternal I DJ : ^— 1^CDrtgP*5itJ«x'^ 5^ ai^.' Ki^^^T^ AlJl jo 

[0 10 2] 

[0103] 
1*2 1] 
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<!- Custoraizcd Tmdc -> 

<iELEMENT custpmizedTrnde { (fieldHamc « fieldValue ) * }> 
<!ATTLIST ciistoxnizedTrade buyer IDREF #KEQUIR£D> 
<!ATTLIST customizedTtadc seller IDREF #R£QUmjED> 
<!ELEMENT ficldNamc (fflPCDATA )> 
<!ELEMENT fiddVahie (fflPCDATA )> - 



(c) mm'^::^U?^lyh 
^9^m(D^mMMMK^^^X. F i nXML\^M^mM=^l-^ >- b 5 3 0(D 1 

[0 10 4] 

(1) -^mmm 

• Tn o t i o n a 1 Am o u n t J : !5l5l^®o 

[0 10 5] 

•roay CountJ : ^^J&t^#^c:^i^^^^5 P h;^^, 
[0 10 6] 

• rpayment FrequencyJ : M&/'7€A^U.\^^<DMS, (Mx. 

i^M. m^m. o 

[0 10 7] 

• TRo 1 1 Da t ej :m&y7h^(D^il^^^X»:MK^m^tl^t$M<Dm 

[0 10 8] 

• TAnchor DateJ : ^--/V^^^^'&^tl^ B . irf^io 

[0 10 9] 

• rpayment CalendarJ : i^M^ ^^m.ir^fcmcmi^n^ 
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[0 110] 

• TDate StubJ : S$^V^WW:d5flil(D-r^TcoS^V^MM t ^t'^S ( 

[0 111] 

• r Am ortization DetailsJ : ^MWM:^^^^tj^. n 

[0 112] 

• rcompounding DetailsJ : f+^0S:Jo iU^^^lJ^r-^tP 

[0 113] 

[0 1 14] 
[«2 2] 



<!ENTrrY % genericSpecDctails ''notionalAtnounc 
» dayCount 
, payxncntFrequency 
, roIlDato 
, anchorDate? 
» paymentCalaidar 
f dateStub 

, amoitizalianDetaib? 
I , compoupjdi3^gDetaila?*> 



(2) HSw-M¥*IH 

• rpixed Interest RateJ : @;£^$fJo 

[0 115] 

• rpx Ratej :m\:^mn^ti^i^m^mi—ho 
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[0 116] 

[0 117] 
[*2 3] 



<!EKnTY % fixedSpccDctaila "^fixedlntercstRate | fxRate''> 



(3) yvi--^^>^^^u—h$mw 
yu—'r^lyy^x^— YWM\^y n—'r hffitl (^[|x.tiL I BOR) 

• rpioating Interest RateJ : ^ib^^Jo 

[0 118] 

•rpirst Fixing RateJ: » 1 *fmff-#KaM(-ffifc>ft5^ 
[0 119] 

• TRate Reset CalendarJ : ^^fj U -/ h COfcfec^^+cH 
0 ^ #M -r 5 i-ffi fctL 5 ;^ W o 

[0 12 0] 

[0121] 
[«24l 



<!ENTrrY% floatingSpccDetails ^'floatinglatercistRflte, firsifixingRate?, rateR^ 

(4) m'&\^^y^^mm 



(D^iL\y^^fz.}^^^i:/->=^:7v2—-C:k>^o ^(DXot^:Uiy^\^ Tf ixedj * 
fctt r f 1 o a t i n g J ^fo 9 #5o 
[0 12 2] 

rf i X e d 1 e gj f^@s^#lJ^cK-^^l^fcS:&v^:^ b y— i^-efo^o tf 

ixed Leg DetailsJ ::r.u^ hnM^\(Dm'^l^ ^^^^ir^W 
*Sr^L. — ^^i^lPlB (±fa<^ rceneric Spec Details 

J :x.iy^ lyhKmM) . m'^l^—hW^ rpixed Spec De 

t a i 1 s J b [CfBft) . hUM (Tt^(D TE v e n t s J 

• TL e g I DJ : ^'(Dm^^o 

[0 12 3] 

• rpayerj : ffil^UCiott S iaSl^^>^ ^^<?5^fAV^#o ^ ^Xt^ti^:*-^ 

[0 12 4] 

• TReceiverJ : ll?|{CiottSHSl^^;^^(^KffiOgM# ; ^tx^f^ti 

[0 12 5] 

[0 12 6] 
[^2 5] 



<!ELEMENT fixedLegDetafls (%genciicSpccDetailS5 , WfixedRatcDctafls; , events? )> 
<! ATTLIST fixedLegDctails legID ID #REQUIRED > 
<! ATTLIST fixedLegDetafls payer LQREF ^REQUIRED > 
<! ATTLIST fixedUgPetails receiver IDREF fflUBQUIRED > 



(5) yxi—^^-y^^\y^y^^%4n 

rfioating legj tl^il)^$fj{c*-5v ^fc:ifAv b y— A-efeS 

o rpioating Leg DetailsJ ^ :y h fi, ^^\(Dyxi'— 
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Spec Detailsj >^ MCfEtt) . ^ n—y' ^ h^lffl ( 

_hfB(5D rpioat Spec DetailsJ^ii/^^^b (C|S«c) > ^iffli-^ 

[0 12 7] 

• TLeg IDJ :W^\(D^'^U^y^(Dm^l^o 

[0 12 8] 

• rpayerj : Sc^Uc^ott 5 >^ l^^^y^ >'^' W ^^^CO^&V^#o -ftf^ti 

[0 12 9] 

• TR e c e i V e r J : '^3\{^isn ^^"T 4 ^ \^ ^(Oi\R^<D^^^ 

[0 13 0] 

[0131] 
[«2 6] 



<!ELEMENT floaO^gDetails (%genericSpecDetaib; , KfloaffiateDebtils; , Bvents? )> 
<!ATTL1ST floatlxsgDctails leglD ID SREQUIHED > 
<t ATTLIST floatLegDetails payer IDREF ^REQUIRED > 
<! ATTLIST noatlegPetails receiver IDREF #FLEQUIRED > 



(d) ^m^^>' h^U;^>' h 
:^^m(D:^mMMMl^i^^^X . F i n XML f^#ScD5l§IW?S^ l^;^ ^ h 5 3 
0 ^C*ii<D|¥tt§r^^^#:cD:n U;^:yh ^^t^o mmm=^ I/;^ h 5 3 0 ti. 

X^^^X, 5i-. rEventsj::^l^;^>'b900 f^^CDj: 5 T'c^W^K^SEife 
i^TOi^>^:xw^ h^r^tf : rcash PaymentJ 910, Tp r i 
ncipal PaymentJ 920, Tlnternet Payment 
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J 930^ rinterest CalculationJ 940^ TComp 
ound Interest CaluculationJ QSOxSoit^TC 
ontingent PaymentJ 960 

[0 13 21 
[«2 71 



<IELEMENT events ((cashPayinent | prfncipBiPaymcnt 1 infeiestPaymcnt | contmgentrayixtent | jiUBfe3K:akulBli^~l' 
I i»in|ioimdIntcrestCalcttLitiott>l- )> 
<ATrLI5Tcvcnb Id ID iinMPLIEI>> 



(1) a^SfAv^ 

• rcurrencyj : ^^SlJAV^CDil^Kp 

[0 13 3] 

• TAm o u n t J : 5a^:^^AV^co^^o 

[0 13 41 

• rpayment DateJ : ^^^il^\^:^^^lt>tl^ B o 

[0 13 5] 

• r I Dj : #Sco?a^^e^v^coiss'JT^o 

[0 13 61 

J ) o 

[0 13 7] 

• rpayerj : a^:^^AV^C0:3fe^^xV'^#o mttti^*^ 

5o 

[0 13 81 
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[0 13 9] 

[0 14 0] 
[*2 8] 



<! ELEMENT cashPayment (currency, amount^ paymentDatc )> 
<t ATTLKT caahPaymcnt id ID #REQUIRED 

type ( Premium I Fees ) SREQUIRBD 

payer IDREF #REQUIRED 

receiver IDREF SQUIRED > 



(2) TU^^iLl^ 

• rcurrencyj : TC^SlJAV^CDil^Kp 

[0141] 

• TAm o u n t J : tc^^^AV^cO^^o 

[0 14 2] 

• rpayment DateJ : 7C^S?AV^:a5flfc>tl.5 0o 

[0 14 3] 

• r I Dj : #ScO:^^cD^^AV^co!lsSlJ^o 

[0 14 4] 

• rpayerj : jc^^tAV^(D^iL\^^^o mtt^B^:^^ h CO^fig^T 

[0 14 5] 

• TR e c i e V e r J : TC^^JAV^cDgtj-lt »9 #o r ^Xt^ti^ffirJ^ >- h 

[0146] 
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[0 14 7] 
[«2 9] 



<!£L£M£NT principalPayment (currency, amount, payinenffiate )> 
<S ATTLIST principalFayment id ID ^REQUIRED 

. payer IDREF#REQUm£D 
recei w IDREF #REQUIRED > 



(3) m&^feV^ 

• rcurrencyj : m&<D^iL\/^<DmMc 

[0 14 8] 

• TAm o u n t J : ^iJ.fis^JAl/^cD^So 

[0 14 9] 

• rpayment DateJ : MM^^V^-^^ffiz>tl?) B o 

[0 15 0] 

• rs t a r t Da t ej : ^^JS^^AV^(cMi-2>^m»iWC0M^& 0o 

[0151] 

• TEnd DateJ : 5pJS:S:^AV^^;lHi-S^^JA^lra<7>/^T 0 o 

[0152] 

[0 15 3] 
[0 15 4] 

• Tr e c e i V e r J : ^OS^fAV it St «9 #o :itttitg^;^::i^ l^^ h 

[0 15 5] 
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• rinterest TypeJ : ^iA^iL^^CDUM^DUM (M^lt, Tc 
ouponj^ rSwapJx rLoanJ> ^DepositJ^:^fctt^O 
t h e r J ) o 

[0 15 6] 

• rcaicuiationsj : m&mBtmmm<Dmm^o 

[0 15 71 

^mm(D:^mmBm\c:io\^^x^ mM^^ir^^^^^^^u^ >- b 9 3 o \^sir(DXMLM 

[0 15 8] 
[«3 0] 



<IEL£MENT mteresfcPaynicnt (currency^ paymcntDalp, startDafGi cndDftte )> 
<! ATTUST intercsiPayineat id ID MUEQUIRED 

payer IDREF #REQTJIRED 

receiver IDREF #REQUIRED 

intarcstType (Coupon I Swap i Loan | Deposit | Other) SIMPLIED 
calculations PREFS REQUIRED > 

(4) fB^^?AV> 
[0 15 9] 

• runderlying Am o u n t J : :ty^iy a l^^^^Si(D^^ 

[0 16 0] 

• rsettlement Amo u n t J : M^M&<Oi'^^t bT^ :ty^i^ 

[0 1 6 1 1 

• TExpiration DateJ : :^>^v^a XD'MM^o 

[0 16 2] 

• TExercise Begin DateJ : :t'y^iy 3 >"^^^^^tl^^ 
mi 0So 
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[0 16 3] 

• TExercise End DateJ : :^:/v' 3 >^;55tf^^$jL#5ft^ 

[0 16 4] 

• TExercise RuleJ : :^y'z^B VCOt^^tT^^ /V ( 
mx.lt, TAme r i c a nj -:ty'Z^ b >'nmMmm\H(DiiiM(D ^l^n^^^th 
#5o TEuropeanJ -:ty'Z^ 3 l^l^yi^y'-^B ^^mM^Kff^^i^^^tm 

[0 16 5] 

• TExercise ConditionJ : :^-::^v^3 l^(D^^^~^-^K'f' 
«0tc4. 5%J:^9:^t<*^t^^^lV^6>;^^v^) , 

[0 16 6] 

• rvo 1 a t i 1 i t yj : a >^^|?«i-5 i: ^ (Cffifc>tt5 #97^ -^^ 

[0 16 7] 
[0 16 8] 

[0 16 9] 

[0 17 0] 

• roption Typej : :^zfiyB >^CDt4K Tr^— /Vj -ff{e 

[0171] 

•TDeliver TypeJ: ^1rI^\^^^:^mmmiC:ty'i^ 3 ^U^M^n^ 
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[0 17 2] 

[0 17 3] 
[«3 U 



<! ELEMENT cantrngentPaynient (underlyingAmount, settlementAinoun^ ex{iintiaziDate» BxerejacBcgEEkData" 
cxerciscEndDate, fixerdscRuIe, exmiscCondLtion* volatility)> 
<tATnJ5TG0tttu]gcntPayinciit id ID iRJEQUIRED 

payer IDBJEF^REQUIRED 

Kceiver IDIUEF tfREQUHUBD 

cptionType (caU ] put)#R£Qi;iRfiD 

deliveiyType {deliverable | iion'^1ivenbI«) #R£QUIH£D> 
-<!EtEMBNT underlymgAmoimt (cnirxeacy» ainflimt)> 
<IELEMEOT BettlemeRtAmoimt (cumncy, «moimt]P^ 
<IEIJBMENT exetciseBeginDate 
<IELEMENT wtctciseEndDate (#PCDATA)> 
<fELEMENT ejtcrciseRule (#PCDATA)> 
<lELEMENr exerciseCoiiditiDn («»CDATA)> 
<!ELEMENr volatiliiy (#PCDATA)> 



(5) mtf# 

• r I Dj : ^&(DmBimmfs<Dmm^o 

[0 17 4] 

• TR e s e t J : m&tYWk^^t>tl^ U—hV^^y h^U^> h(DmW^o 

[0 17 5] 

• Tn o t i o n a 1 Am o u n t J : MM^tfWK^i^^^^Mo 

[0 17 6] 

• rcalculation DateJ Tfff^p j : ^fJAff#/&5^Tfc>tv5 0 

o 

[0 17 7] 
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[0 17 8] 

• TEnd Datej : mM.n%tmt^ti^mMmm(Dnr B o 

[0179] 

• rAmountJ : tiW^tl^MMMo 

[0 18 0] 

• TDay CountJ : mM^tYWi^'^nt>fl^(D\cmiot\^?> BWc:^ h:b' 

So 

[0181] 

• r%lnterestRate. ElementsJ : WM(D&,^^M(DM 

(m^\t rpixedj rpioat ingj ) ^ 
[0 18 2] 

*^P^<D:$:*^fef^ti^C:}oV^T. ^fJSf+»^l^;^ h 9 4 0 f^TcOXMLSft 
&*t-6o 

[0 18 3] 
[«3 2] 



<!£LEM£NT latnestCalculation ((KitsbucatRale^Imieals; )?, natioinlAmauitti ea^mygtifwDHtB, staitDate^ 
cndDalc, amoum?^ dayCouot )> 
<tATIIiSTiatEmtCUcu]fltLon id ID ^REQUIRED 
resets IDREFS MMPUSD > 



(6) mmw 

• r I Dj : iwm(Dm&fYwmm(Dmm^o 

[0 18 4] 

• Tr a t e J : #gcO^^IJ<7)»SiJ^o 

[0 18 5] 

[0 18 6] 

• FN o t i o n a 1 Am o u n t J : ^^\lt]'WK^^tl^^^o 
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[0 18 7] 

• rcalculation DateJ : ^^\\fYWt^ffi^tl^ 0o 

[0188] 

• rstart DateJ : it^ljff »;D^tTt:>tt^$IJ.&MMc7>Mi& 0 o 

[0 18 9] 

• TE n d DateJ : ^^W^^^S^f i:>tt5$fJA«PNl<7)^^T 0 o 

[0 19 0] 

• TAm o u n t J : tfW^tltc^m^o 

[0191] 

• r%lnterestRate. ElementsJ : ^Stt^^^'JcO^^ 
(D'^m (^(lx.«\ rp i X e dj Sfcf^ rp 1 o a t i n g J ) o 

[0 19 2] 

*Bw<7:>*^w^^8^c4ov^T. mmw^i^;^ >^ h 9 5 o tmrc^xMLS* 

[0 19 3] 
[«3 3] 



<!ELEMENT compour irestCalculation ((fixftdlnterestRate | floatinglntcrcs )?, 

calcuIadonDate, staxfDate, endDate, a]nount)> 
< ATTLIST compoimdIntercslCalculation id ID #IlBQUIItED 

tcsets IDREF mQUIRED 

rate IDREF #IMFLIEO> 



(e) f+m^l^T^V-b 
[0 19 4] 

(1) mmmm 

rCompounding Detail sj hJi^. #S<^ b 9 >'lf 
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• rcalculation FrequencyJ ; MA-W^Tb^^WcM^i^ 

[0 19 5] 
IS3 4] 



I <lELEMENTciiinpoiindmgDetaib(calculationFrequency)> 



(2) WiffifiMPiffl 

TAm ortization DetailsJ^ P-^ >^ b fl^^co;^ y 5/ 7° 
?rSEK6-f-5„ Tbu 1 1 e tj -t?fc5 ir^a^HSW-^fi. tE 

• TAm otization FrequencyJ : Wl^MMi^W^O^^^Bl 

[0196] 

• TAmo rtization MethodJ : fiM^aS^^ffi (■^Jx.tf. T 
b u 1 1 e t J r e q u a 1 J ) „ 

[0 19 7] 
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[0 19 8] 
[«3 5] 



<!ELEMEbrr amortizadonDetaik (amortizationFrequency )> 

<! ATTLIST amortizfttionDetaib amortizationMethod %amortMcthod; #R£qUlRED> 

(3) 9Ywmm 

rCalculation FrequencyJ >• h It^M^f ^ ti ^ ^ 

• rconventionj : m^oa^KJi-S^^^fc^^ff^S^^^ 

, riMMj rpRNj TEu r o d o 1 1 a r J *fcfi TNo rma 1 J ) o 
[0 19 9] 

• TEnd of MonthJ : ^mniM'^^Mmc^W)ir-<^ 7^^}£ ^ ^^<Dm 

[0 2 0 0] 
[0 2 0 1] 

[0 2 0 2] 
[*3 6] 



<!£LEMENT calctilationFcequency (tenn )> 

<f ATTLBT calcuIatioiiFrcqucncy convention (MM | FRN | EiuodoUar | Normal ) *Nonnar 
_ cndOfMonth (Ye& | No ) #REQUIRED > 



(4) ^fi.\^mm 

rPayment FrequencyJ > h l±^lt:>tl^W^<D^iL\^'^ 
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• rconventionj : m»a*5^C«<3V^fc^ltft<Z)f^-»;^)fe^ (^Jx.« 
riMMj rpRNj, TEurodollarJ ^fcf^ TNo rma 1 J ) □ 

[0 2 0 3] 

• TEnd of MonthJ : ^^(D^iL\,^^MM^^W}ir-<^ t>t^ 0 tf^ 

[0 2 0 4] 

[0 2 0 5] 
[0 2 0 6] 

ims 7] 



<!ELEMENT pnyinentFrcquency {teim )> 

<! ATTLIST paymentFrequency convention (IMM | FRN | Eurodollar | Nonxial ) 'Nonnal* 
cndOfMonth(Ycs|No) a05QUIRED> 



(5) mmmmm& 

TAm ortization FrequencyJ ^l^;^ >- bflH^T^HS 

• rConventionJ : mJ&OS/^(Cg-5V^fc#:^C0f+»;b'?ili (Mx. 
fj, riMMj rpRNj , TEu r o d o 1 1 a r J :tfcfi TNo rma 1 J 

) o 

[0 2 0 7] 

• TEn d of Mo n t hj : ^^^(DmmWM^MM^^W)^^^^^^' ^ 

[0 2 0 8] 
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) o 

[0 2 0 9] 

[0 2 10] 
[«3 8] 



<!ELJBMENT payznentFrequency (temi )> 

<! ATTLIST payzneatFrequency convention (IMM | FRN | BurodcUar | Noimal ) WoimaV 
endOMoadi (Yes | No ) #REQUIRJBD > 



(i i. 

mmf—^}^. ^*#;^sHfc>5 >\cj5\^^x0^m^ti?>?^i^y<— 

::^\t.eiT(D:r.U:^ >- h§rttoT:ico:/n77^— /Hf#^^-f : To r g a n i z 
a t i o nj :x.u^ >^h710(g|4), TContact Informat 
ionj:ni^>{>'h730 (H4), rAddressj:3^I/7«>'h765 (g| 
4), rcredit Ratingj::^! >^ h S 0 5 (0 4) , TLega 
lEnt i tyj :3:l^7«^/h605 (El 5) , *5j;t/ TBookJ :x.UyOh 6 

2 5 (as) 
(a) mm 

rOrganizationJ >- b 7 1 0 (E|4Xr;^-f i 5 l^) f^^^ 

$^^s^*#7 0 BKm-r^mmtm^m^^^o mm::^i-?^:yh7 1 ot^gj^r 

[0211] 

• rorganization NameJ 715: mM<D^/U:^'—J>.o 

[0 2 12] 

• rorganization Short NameJ 720: lai^cOBg^^ 

o 

[0 2 13] 
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• TAddressJ 725: MM<D^Wfo 
[0 2 14] 

[0 2 15] 
[«3 9] 



<IELEMBNT organization (organizationShortName, organizattonName, address )> 
<!ELEMENT organizationShorCName (#PCDATA )> 

<IELEMENT orgapizationNamfl (ffPCDATA )> 



(b) mmmm 

• rcontact NameJ 735: '^*#f^cO^#:6tf?^^3*#&^o 

[0 2 16] 

• rc o n t a c t I DJ : #^CD]S*&COStSlJT-c 

[0 2 17] 

• TTelephoneJ 740: ^^»^CD«fgi¥*fflo 

[0 2 18] 

• rpaxj 7 4 5 : '^^m(Dyr ry^:^wmo 

[0 2 19] 

• TTelexJ 7 5 0 : ^^^CO^ U ^ :^mMo 

[0 2 2 0] 

• TEma i 1 J 7 5 5: ^*#COtt^;^ -7^p*Hc 

[0 2 2 1] 

• ruRLj 7 6 0: — A U y--y^u^4^ (Un i f o r 
m Resource Locator) W-Mo 

[0 2 2 2] 
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[0 2 2 31 
l«4 0] 



<! ELEMENT contacOnfomiation (contactName, (telephone | fe:t | tetax | emaU | url)* )> 
<!ATnjST contactbifonnation contactID #R£QUIR£D 

default (Y I N ) #REQU1RED > 
<!ELEMENT contac£Namc (#PCDATA )> 
<1ELEMENT telex (#PCDATA )> 
<IELEMENT telephone {#PCDATA )> 
<!ELEMENT faTt (ifPCD ATA )> 
<!ELEMENT email (#PCDATA }> 
. <!BLEMENTirRL (#PCDATA )> 

(c) ffigf 

^ig|f3il/7« >- b 7 6 5 (|g4^^:^i-J;5t-) }^m^^tl?>m^^7 0 5(D^m 

• TAddresslJ 7 7 0 : '^*^#cd;^ MJ — b T K 1 ^To 

[0 2 2 4] 

• rAddress2j 7 7 5 : MJ — h T K 2 ^To 

[0 2 2 5] 

• rc i t yj 7 8 0: m^^(Dr^o 

[0 2 2 6] 

• rstate — Province— CountyJ 785: ^=>#COffl, 

[0 2 2 7] 

•rzip Postal Codej 790: S <P#CO :/ n — K 

[0 2 2 8] 

• rcountry] 795: '^^^cOSo 

[0 2 2 9] 

• rsWIFT AddressJ 8 0 0 : '^*#(DiBflliSiJ^=z— K ( T B 
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I CJ ) (S. W. I. F. T s c\CX<:>Xm^'^Xhtl^X0\C) , 
[0 2 3 0] 

[0 2 3 1] 
[«4 1] 



<IELEMEMT address (addnssl, iuldr«ss2, ci^, statoPravinc^Counly, zipPostalCode, coimliy, swiftA.ddiesftQ> 

<;IELEMENT addmsl (#PCDATA )> 

<IELEMENT addic5B2 (mS^ATA )> 

<!ELEMENT city (ffPCDATA )> 

<!EUEMENT BtoteProvinccCounly (ffPCDATA )> 

<!ELEMENT apPostalCodc (*PCDATA )> 

<!ELEMEMT countiy (#Pa>ATA )> 

<i£LEMENT awiftAddresa (tfPCDATA )> 

(d) ^ uz^^y hm^n 

. r^— v^ai>^>— (Agency) J 8010 : ^ CO ^ Wv^^^ 

r^&W-tt (Rating) J 8 15: ^<—=r-((Dmm(Om^n\% (Mx.«. AA 
A. BB^) rjXf^. ^ Uv^^> >?^>->-— tCioTjift^ 

rH (Country) J 820:^ \^-Jy h*&#it^^v^^ >'v'^tC i 5 ^ l-' 

r^H^Vv— (Industry Group) J 825:^ U-v^^/ 

^MM (Industry) J 830::^ X^Zy-y j; 5 

^\^z;>vv n^nos mcDtcmc ^^^^^-7^ ^ ^mx hintcmmo 

[0 2 3 2] 
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[0 2 3 31 
l«4 2] 



<!ELEMENT creditRating (agency, rating, countfy, indmtxyGioup, industry )> 

<1ELEMENT agency C#PCDATA )> 

<!ELEMENT rating (jKPCDATA )> 

<!ELEMENT name C#PCDATA )> 

<1ELEMENT industryGroup (#PCDATA )> 

<!ELEMENr industty (#PCDATA )> 



(e) ^iA^^^-V^^^^ 

^feA^^^^-YT'^^i/.^ h 6 0 5 (Mx.fi. |E|5}::^f ^iA^v^y'-r^-Y^ 
i:M*#tte>ixfc>^«(D?iA3^:/^^^^ m^\t. ^^tt^fctiWa^tt) 

• riDj 6 0 8 : ^SA^^-X^-^-r <:OfiSiJ^o 

• (Short name) J 610: ?£A^ ^^y" 7" C>ffi&#o 

• re^^ (Description) J 615: ffiA^^^^ cO0^*Bo 

• rjl (Parent) J 620: ^A^>''r-Cy'-f<DmMM<D^^o 

[0 2 3 4] 

[0 2 3 5] 
[«4 3] 



<!EI£MENT JegalEntity (shortName, descriptiofii, parent)> 
<!ATTLIST legalEntity id ID #IMPLIED> 



((f) SidlWIt) 

>- b 6 2 5 m^\t. H 5 {C:^^it8lia^ l^;^ b 6 2 5 ) 
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r I Dj : m^mm(Dmm^o 
6 3 0: ^mmm<Da^w, 

Tifej 6 3 5: fl5life6lt<^E**o 

riM?aBj 6 4 0: ^^liKlf C05f5ltB„ 

1 n g a«j 6 4 5: mmm<^n^mWo 

[0 2 3 6] 

^^L-CV^5„ : 
[0 2 3 7] 
[*4 4] 



<!£L£MHNT book (shortName, name, descnpdon, reportingCuneiicy )> 
<!ATTLISTbookid IDlHUSQUIRJED 

type C33ATA #IMPLIED > 

(i i i . mmy"-^) 

^-h^iiPx-fcfccD^^-r : -r^^efc-^^ r^tb^^ijj ^i/^^- rffj^-f 

[0 2 3 8] 

(1) 'Xib^fiJ 

• r I DJ : !|#^CO'^tt)^fIJcD^ft<DfiSlJ^„ 

• TjI^^ (Interest Index)j : ^tfj^f IJtCOV^T 
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[0 2 3 9] 

^L.-CV^5 : 

[0 2 4 0] 
[ift4 51 



<!EL5M£NT floatinglnterfisOlate (interesHndex, spiead )> 
^'ATTUST floatinglnterestRate id ID #IMPLIED > 



( (2) ^ija-f >-7="f :;';^) 

rfiffl -< >"f s/^^ (Interest Index) J ^^W-^^-hfi. ^H) 

r I D J : iJE-r ^' ;^ ©ftSiJ^o 

r«Wj •.mM.-<^-y^vi':^(n>m^ 3^^. 6^^^) „ 

^'^>"Tvi^:^ib^\ :m.%.4>'r^yi^:^<D^^ mx.t£. Tl I BORj ) „ 
[0 2 4 1 1 

[0 2 4 2] 
[«4 6] 



<!ELEMENT intciestli! (cunency, term, indcxNamc }> 
<!ATTLISTmtcrestIiidexidlD #IMPLIED> 
<IELEMENT indexName (#PCDATA)> 



(2. r^^j ^cHrs/lJ-) 



>-^<— doit/zT'cty^^'y) icFOWe hiy:^TJ>.t(Dmx^^'0M'0-ti>tz!^<7:> 

h (TFinScriptj t bT^btb^) ^^V^TF i nXML (4fc 
Jlffi^XML) :5:#t^it (Java (R) ) h t (^^(Dm^^n ^ 

[0 2 4 3] 

:^mm(DZ(Dmmmm^c^3\^^x. SiggT'p irs/ 1^-2 0*3 it/gigg^ y±—i^>- 

tt?)^ i^-fe— v^^^B^SL. F i nXML (-^tcm&COXML) 5:»i;^ffi4 (J a 
va (R) ) :^-fi^:^^Vt(Dm(DMWk^no. ^^7° a -fe y i^- 2 0 ^O^^t 9 C> (i 
FinXML (:Sfc}4flil<7?XML) 5C*i: ^ *5 ^(DgffW::*-:/ 

9 0:dSfl^5i©}*, FinXML (:Sltttffi®XML) C F OWe b i^^T" 

AcogiTW:^:/-:^^.^' h iooracD'^ife® i 5''j;^m-efc5„ :^>-^^i^ 
o^5ji#ti-2>(^{i. ^ y±—'J>'^'^i.Tj^W!:^f7om.^^(r> (CFOW 
e bi^;^7^i^F*icD) «lli-e&»). ^7'D-fes/i^-2 0dsji#t-r5®tt. ^ 

j3J:t)5^^^tT5 5>tS:M<75 (distributed) ^tg-tffcS. t^oT. 

[0 2 4 4] 

(a. «tg««ltS) 

0 i^m?^ y-^—i^:^^-*)—^<^^t^) (4. CFOWe b^^;^^i^ 1 0 0 0 (c 
FOWe b e/^T'A 1 0 0 0 (O^* ^'^Ih— (0!l;t«. IH 1 {C:^^-^)— ^"g" 
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[0 2 4 5] 

ib;^ ^yir— 1 1 5 0 . ^>iM 0 10 tMfSbTV^^^ 

.^^^c?^^^^^ K/Vi^^mT^^-YT^/ hT-l/y -ir— v^H ^1 1 3 0(C, gSl^M 
§151 1 4 0^i^LTrcoi 5?'^tf#Sr3^ao ^ :yi-— v^^^^ K/V ij? T ^ ^ 

br:7'y -^3 >^i i 3 ofi, tf^SrXML;^ h y — a 112 oo^s-e 
SM:7^n-^^;/iM 0 1 o\zm^o mmyn^^y^i 0 1 o». xmlW^St rg 

1100) (rtli-oV^Tm*3*i-5) o ^g^::^ni?:yf-l 0 1 0 . ?^ — 
-J^^^-J:^^ h 1 1 0 5 (1 0 7 0) 7« :yir — h 1 1 0 

^t^'mw^w&r'^m^. ^w^:^v^—^j^y^^y^^ M 1 0 5 (^>^^^-*fe 

f^:7^ic2/^-Yyt-J;o-C»#t*;}xfc=i>'^>':y l O 6 O^^t?) §rCFOWe b 

1 0 0 OiC3^5o fcSl/^J^, :yi?— v^:^:/S>m:^ b 1 1 0 5;5^^#S<^^ 
il h ^^^if^v^a ^-t-M-ratffftSr^-^-f . ;a^o, CFOWe b >^;^y^i^ 1 0 0 

H 1 0 5§r-ix;^xAifw^cDio(c4oV^T*fT$tb-6-<^r^S/3 

[0 2 4 6] 

®^:7^i^iri/i^i 0 1 Ofi. 7^ *fcfi:7^T^/^-rytc*f-r^^ v^l 
0 5 0 (rttf^. Sl§IW#^^^»5) (^^a (1 0 7 0) 7« ^;^-fe-S^l 0 
5 0^^ y^—-yir^^V'^^ h 1 0 7 5 Jc^ife-r 5 r i o t^t 5 o iPx.T. 
^^:/r2'^>;/iM 0 1 0 . r^v^3 iU^^^^- b 1 0 3Sr;?^ ^z*^— i^?*-;:/ 
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^mzf^^^-y^ 1 0 1 0 J-^, 7^ ^y±--i^:^zf-iy^^ h 1 0 7 5 SrXMLJC#l 1 
10 (rittf^. F i nXML^»CDff^ti^^&i9#S) (^^^1"^ (1 0 9 0) , 

mM':^^-^^^! 0 1 ott. _blBcD^*#&)ttfcXML:5:#i i i o (Mx.«. 

:^^-rr>' br-T^y v^3 l 3 Olcm^o ^ :yi? — S^>'::^^^ KV^^^mT:^ 

5-rT>- hT:7^y >-i 1 3 o^^, skjMMSbi 1 4 osracr. m^t:^ 

(DXMl^^mi 1 1 0^:^-::/S^m^ b--c7>^l^*f^i: bT5l^^o 

10 1 0}1, CFOWe b V;^y'Al 0 0 0;5^6)<7)7^ ir— v^^o iU^i^TV^i^zn ^ 

hco*Oia:^Bj:tJ^^^mt^tf LT. XML:X»1 1 1 0 ^^mir:6^^^'^(D?< > 

^^-*fcj^:7^nyW^lcMi-^ifi^^c^^5fei 0 2 Oi^oiu^r vu:^m&tmi 0 
8 0^gi^KSi-2);S(c•gS$^^fcv^o ^*x6>coxML5:» Fin 

[0 2 4 7] 

(b. T— 

-YSr^bTV^5o C FOWe b v^;^^A 3 2 8 0 il^M;^ -/ir— :^3 2 1 0 
itJ^^A*^^ ^^'^^ v^3 2 7 0 ^^tl^lx^m-t^T^ b^^^T^^- K=3rrL— 3 2 0 0 
*5 j;tK-f >'y-<r:7^ K^rL— 3 2 0 5 ^^t?o rcO^Mff^lit^lfcV^T. 7^ ^y^— 
3 2 1 04BJ:U^3 2 7 Ot^. Tjava (R) >yir— i^>'^1^w^J ( T J M 
SJ ) :7;^— -7^;/ h(7>J]^fiiT^fo5o SM'7^nir:yf-3 2 7 5}^. T^V^^^^^y^^^ 

— ^v^rL— /P-s 2 1 s^^ti^o ^-^-^'^y^-^^^v^^^/^s 2 l 5f^. 7« 

— -^3 2 1 0:^^h?^ ^/ir— r-<^u— Kj 3 2 2 0 Srtttti -€:CD^-r i=f 
— K3220?rJava (R) :ty'-J zii^ h t l^Xmm^J:^ ^y^—i^^^> Vy — 
3 2 2 5--<J^}^5o -<--r — K3 2 2 0 fl. F i nXML Ti^j^lj h ( 
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) ^^t^o 

[0 2 4 8] 

i&My^'^'^iy'^S 2 7 Sl-X, loi^JiCDT^ :yi? — v^^N^' K^— 3 2 2 5 (^f^ 

3ffii-5J:5^^«^*^^/cM/c^S^:y-fe-s^^^^K9-3 2 2 5) ^^t?o -<^^ 

— K3 2 2 O^flgV^r. iS§]/^.?^ :yi? — v^^^VK^— 3 2 2 5 f^. hi: 
/c^5 7« >'^^— *fctt::/i=f^^-r 3 2 3 5 \zMiri)T^iy3 >^3 2 3 O ^ 

*-^<o ;^>'^^— /:7^i=f^^-Y^S/;^^A3 2 3 5ti. I^WiS^S 2 4 o r 
tfiC^V) ^ -/-fer — v^/n:/ 3 2 2 5 tmrn-r^o ^ ^^l^:^ 

"rM^S 2 3 5tt. I^^j^^^3 2 4 5^7« :y ir — h 3 2 5 0 
5^§o ^ ^/ir-S^S^^i^-:/!^^:/ h 3 2 5 0;^M W^-/:/r2yM^^v^;^7^A 
3 2 3 5 ^--r^'-v^/l/^S i:^ 7^ />^n/^^^i/;^y^A3 2 3 5}^, 

HTTP-ifcttTCP/I P) /V^^LT^^*9 ^ — ^ 
CFOWe b v--X^A3 2 8 0 frHi~6 ;^ — v^Srl^lWW 
^i-5>o 7^ :y-fe--i^«^#i^--:/L-5/ h 3 2 5 0}^. I^SSt^ :y ir- 3 2 5 5 ^ 
^ >?i^{t#f— b'^;^ 3 2 6 5 tCi^So ^ :y^— v^i^fS#i^— tf^ 3 2 6 5 

fc^fc. I^W^ ^y^-^-J^ 2 6 0^7« :^-'^>'K^--3 2 2 Bt^h^it^^ 

o -^-^^O^, ^ v^3^{t#i^^tr;^ 3 2 6 5 CFOWe b v^;^'rA3 2 8 

0(D^l^^<^>Y^=i^--3 2 0 5iC;^ -/ir— v?3 2 7 0 ^tejI^-rSo 
[0 2 4 9] 
(c. ^^/-t-i^^it) 
B9^1. ^JS51^tltC*3V^T. mm^^^y^-^m^^X^ CFOWe 

b V;^v'A^ 7« >v^— is d^^(DZyy^'rJ^t(Dmz.:^ -y^ — ^J 16 0 0 

T(7>^--^>^hfc^±t/h9>^if:^^i/3^/^S/;^^A^— ^;/ir 
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[0 2 5 0] 

r:0||Jfe?f^ffi^^46V^T. 6 0 Ofi, XML Java (R) p« 

i? — ( rjMSj ) ^:t—'^^yhX^mm.^tl^o ^^:yi? — S>16 

0 0}^, jMS^— ;^co^ K/vi^7^T 1 6 1 o^^^i;^^:5:»i 6 2 0 ;6^b^c^So ^ 
K/VT^oiT 1 6 1 otrnffl^oM^'D mmy"^ h^/^ (-^iix^a. http 

. TCP/IP. SSL) :^XXfXMl.^m(D^i&^^-^y hTP — ^\Ct>tc^X^ 

LTCFowe b t^:^^ tmM-^ti± t (omxitm&^&^<>xn 0 ^ t 

[0 2 5 1 1 

:S:»1 6 2 0{^. XML:S:»T*&t). ^5/^1 6 3 O^d^U^t^ ^^ir— v^Pttl 
6 6 O^^tPo 6 3 Ot^. ^ ^^^-fe-v^TOgiJIf $g 1 6 4 0*5j;i^M 

K^;£tf $g 1 6 5 0 ^'g^ti^o ^ ^/i?--^^^S'JW$g 1 6 4 0 7f :yi?— i^cDW^ 

5o ^<^J; 5?'c^tf^<^t'Sfi. CFOWe b i/;=^^Atf5oSS&^^^^^j;oTff 

[0 2 5 2] 

h^^^. Kl 6 7 0^^^#So -<--ri=f-- Kl 6 7 OJi, F i nX 

MLi^ieiff^Rl 6 8 0 ±.fa*5j;lF[a3 J^iBV^TlftP^bfcF i nXML 

rgt^lj htCioT^^tt^) ^^tj^o C(7:>F i nXMLBi^ltf^l 6 

[0 2 5 3] 

( i . XM L ;>« 
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[0 2 5 4] 

( (a) ^ — vJ/V— 
7« S'-fe—:^/!'— hiS'i/l 7 0 0 (ifcfi rcFOWeb^Mj /V— h^^) 

i> (Mx.tt\ rcFOWebj , r^Mj ) ^^;^bfcv'^xACDi&#K -^fctt 

rve r s i o nj : y-fe— v^CD/i^'de^:/^ V —<Dy<—-j3 > ; iftfi^ 

[0 2 5 5] 

[0 2 5 6] 
[«4 7] 



<!ELEMENT Message (header, (warkflowMsg | controlMsg ) )> 
<IATTLIST Message systemNfame CDATA ^REQUIRED 

systemld CDATA ]¥RJBQUIRED 

veision CDATA AFIXED '1.0* 
test(Y|N) «UEQU1RED> 



(b) ^yi^ 
^^ip : 
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my^—y" CO 5 CO 1 oco-'^— 5^ }c i o T mih * tvfc#^cD^ig{cJS-r 5 ^ y 

• rsequence IDj : ^ajt/— K(C ioTSlJfitC^^fifei^ttfcv'— <^ 

• rsent Time J : v';^7" AtC J;oTftl <9 ^T'-tJfc 

[0 2 5 7] 

[0 2 5 8] 
8] 



<! ELEMENT header (routing )> 

<!ATrLIST header conversationid CDATA #REQUIRED 

sequenceld CDATA #REQUIRED 
sentTime CDATA #REQUIRED > 



(c) ftJfSKSW^ 

8SIS::e3i i^^ >■ M 7 1 o {4. JBJ;T<oHf:/3i i-pC^h ^-^tp : 

• ry— (Source) J 1715: y—:^m.^<Dmm^ ; rtutt, 

• r^5te (Destination) J 1720: 5fe5feJifli!t<^IS^'J^ ; ^tli^. 

o 



-98- 



[0 2 5 9] 

[0 2 6 0] 
[*4 9] 



<JEUEMENT routing (source , deslination )> 
<!EUEMENT source (#PCDATA )> 
<tELEMENT destmation (#PCDATA )> 



(d) T7 — ;^ -/-fe— V? 

— — ^y± — zy::r.U;^>h 1 7 2 5 ft, U — ^ y n---^^ ^ /V^(D'J^ 

[^^] :n u;^ h 1 7 3 0 ^^tj?o ^ ^ J ^ b 1 7 3 0 ^ 

fcS-a-tCV^o^^fefflV^^j^x^^^i^ (indicator) t bTfflV^^)^^^o 

(1) V^^:^ V 

(2) ^a^j^;^ 

(3) ^^i^^fJAO^* 

(4) Effl«9S:^ 

(5) ^m'oum 

( 6 ) ^iJS^^co^f^ b ( r I o I J ) 

(7) ^m^o^) ^^y^Y(om^\^ 

(8) ^a^tDStMb 

(9) ^^m'o(Dwm\^ 

(1 0) 
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(11) ffi^&y ^3^;^ h 
(1 2) mmit^m 

(1 3) M.m'o y i'^^ vm^mn 

(1 4) ^^«9fllPSi3!]tt 
[0 2 6 1 ] 

**BJ!<Or©|imj]^^(-*5V^T. T7 — ^ >- h 1 7 2 5 

ft, eiTtOXMLSa^*L.-CV^5o : 
[0 2 6 2] 
[«5 0] 



<tELEMENTworkflowMsg(ijote?, ] ^ * • 

(quoteRequest | quoteRespanse I quotelndicatelntereat | quoteAccept | quoleReject | wifiidrawIOI I 
withdrawQuoteRflquest | withdniwQuote | mthdnwAIIQucrtes | disclose | priceRequest I priccResponse I 
quoteRequestExpiry j qaoteEiq>iiy ) )> ' 



( (1) m^t? y ^-j:;^ s/ir-v') 
ma 19 y ^3^^ y-fe— ^ h 1 7 5 5tt. :^^y^^—1i^W^^m.^') 

19 y t;::x^7. b 1 7 5 5 g#<D-<-i' Fi: UTF i n 

(^Jx.«. F) iJ:Hi-51f$Rt>-atro CY & \,'y7^y- M± 

. A5fe-r5ma«? y^'cn^h^s/'fe— i^3^^^>'M 7 5 5 <DMia^KATc7>;^lfe 
T-tT5 i td^r-^?. : (i) ^n^^-t'^(cioT«^$ttfcgft'(iB1#K5e^ffiV^ 
ff»$^x/cffi*&?r^tj> r^«i9jS^7( 2/-fe-i^j Srj^S ; ^fctt (i i) A 
y ^3^;^ Mt«*rtfl5Siei«*(cjlo-c. *fcE^a:S:SrS^^Tl/^/£^^ (t 

o be filled) ^m.'01fi^^^h^-:fn/<^^\Z.^i:,^X^i^m.^'&-t 
5r ±:>6ST-t5o 
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[0 2 6 3] 

V y-fe— v^Jiuy i^M 7 5 5(*. £lT<D-^y'^U?^ V his 

"9 ^» (Quote Variable)jl760: 13 Sr^-f-^iC 
ry^ra^^b IDJ : ^«>9 y ^'^aiX hO^lJ^^., 

TE X p i r y BfMj : 'J i?'^:^ h (C^-fSfS^COiiWfD (2 AWmM 

TLeg Re f J : M^m'O ff^V ^ h ^iVfz^&<Dm\Uy ^-(Dm&\^ iiS. 

) o 

r^^AV^C!— K (P a yme n t Load) J 1 7 4 0 : W^CD^lt h 9 >lf 

n— K^'^'T' (P a y 1 o a d Type) J : KCD:*X=f y ( 
F i nXML) „ 

r-S^ n— Kl^r7 (Payload Refjl750: tt^gCDi^iilt h 7 Vif ^ 
[0 2 6 4] 

[0 2 6 5] 



<!ENTITY % payloadDef "payload 
I payloadType''> 

<1ELEMENT quoteRequest (quoteVariabIe+, (%pay]oadDe5 ) )> 
<!ATTLIST quoteRequest requeslld CDATA #REQUIRED 
expiryTime CDATA #REQUIRED > 



h 1 7 5 5CD— -gil-efcS : 



-101- 



[0 2 6 6] 
[«5 2] 



<??cml vcrsion«"LO"?> 

<IDOCTYPE cfoWebConnect SYSTEM "CFOWEBComwct.dtd'^ 

<cfoWebConiiect systemName^"CFOWeb Connect" s)^teniId='"cfoweb" version="l.O" test=="N*'> 

<hcadcr conv«satioidd-"OOOOOr scquciiccld«"000002" sentTimc^"1999-l 2-13X19:39:34*^ 
^utbg> 

<source>ABC Coqs.</sourqe> 
<destmation>XYZ<destmatioii> 
' </r0utmg> 
<;/headcr> 
<worfcfIowMsg> 

<iiote>This is a quote request</note> 

<qTOteRBquc5t rcquc5ad-"1234" €xpiiyTime-'*1999-12-13T19:40:34"> 
<quoteVariabIe legRef-'nontf •> 

<key>fxRatc</key> 
<quoteVariable> 
<ljayIoadTjTp>e^'TtnXNIL'V> 
</qaoteReque$t> 

</workflowM&g> 
</cfoWcbConnect> 



( (2) ^mVJt^^^^y^-'J) 
^m^Jt-^^ :yir— 1 7 6 5 . y'viy<4^^^;^>^y<—^>h(D^ 

[0 2 6 7] 

M^m^Jt-^:^ ^y^—i^::riU^iyh 1 7 6 5 . £JlT01^y:3l v^;^ 

t) ^ (Quoted Variable)] 1770: ^W. ^ ^^t* 

r^- (Ke y) J 1 7 7 5: M.m^ mWc(D^m^, 
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r{|I (V a 1 u e ) J 1 7 8 0: m^M.m<^Mo 
mi^m^mm (Pricing Detail)jl785: 

(Ke y) J 1 7 9 0: -ttt&fSSpTMcD^l^c 
(Value) J 1795: ffi^&^SPIfflCifa, 
ry i^a;:^ M D (Re q u e s t I D) J : ^m'O Jt^m^l^lH^fl^^m*) 

rmati'? ID (Qu o t e ID) J : W.m'O lZ^^<Dmm^o 

mmm^ (Expiry Time) J : mi^M.m<D^^m^m~t^ (2 4m 

Refj : ffi*&^W;4'^:jim$tb7t#:e(0^§|L-S^^'CO!iSIJ^ ({fib. 

r-<^ d— K(Payload)j 1740: it#:gc7:)^B!ll Vyl^^if'y^ ^'^IB 

r^^n— KiS^-r^^ (Pa y 1 o a d Type) J : n— K®;^;x=l'y ( 
^Xltf, F i n XML) „ 
10 2 6 8] 

i^mT^<r>:L<Dnm&Wi^^\^'c. ^ssij^s^^s'-fe— i;?3iu^>-M 7 6 5{* 

[0 2 6 9] 
[«5 3] 



<tELEMENTquotedVariablc (yokey ValudPair; )> 
<ATTLIST quotedVarinblc legRef CDATA SREQUBRHJ > 
<!ELEMENT pricingDetail (%keyValiiePair; )> 
<!ATTLISTpricingDetan legRcf CDATA #REQUIRED> 
<!ENTnT % requcstQuotcRef » requestid CDATA #REQUmED 

quotald CDATA #BEQUIRED"> 
<!ELEMENT quoteResponse (quotedVariable-i- , pricmgDetaii*. payload? )> 
<(ATTLIST quotcRcsponse KrequestQuotcRef; 
expiryTime CDATA ^REQUIRED > 



7 6 SCO— M"t?fc2) : 
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[0 2 7 0] 
[«54l 



<?xmlYcrsion-'4.0'*?> 

<ID0CTYPE qfoWebCoimect SYSTEM "CFOWEBConiiectdtd"> 

<cfoWcbCoimect systeniNanic«"CFOWeb Connect* systeniEd"'*coiinecc*' vmioip^"! ,0" tesl=T4"> <header 
convcreationlci-"00000r scciiiencBl4«"OO00D5* sci»ITiji»p^l999-12-13Tl9:39;52> 
<toutmg> 

<source>XYZ<souicO 
<de5tiiiadon>ABC Carp.</de$t}iia.tiotf> 
</n>uting> 
<headcr> 
<workilowMsg^ 

<taote>This is a quotsRe5pome<^notB> 

<4tiotisResponse requestld«^1234" qnoteld-"*!" e3cpuyrmic«M999-12-13T19:4a:22"> 
<4ixotedVariabIe lcgRc^"none*> 

<kcy>MUte<kcy> 

<vaLue>102</vaIue> 
^quoledVariablc^ 
<pijci]igDctai1 tegRfi^'*none'*> 

<kfiy>inarket tUta</IfiBy> 

<value>Reuten at 1999-12*13719:41 ;09</valuc£> 
<priciii|cDetBi]> 

<i'workfiowMsfi> 
</cfoWebCoiinect> 



( (3) m(DU-'^yxi-'^ ^y±—iy) 

:xLU^>h 1 7 2 ^B4h9vif^v^3 ^icMi^^ ^Mit^^f ^—y'/i-ir 

[0 2 7 1] 

(i) ^m^mM><Dm^?^ ^y^—i^ 

ly-^ — i^^l^y^^h 1 8 0 Of^. CFOWe b 3 

2 8 0 (|E|8[;i^i-) \CX^xm\^'^hn^:^ ^y-^ — iy^m^^^o ^(D:/-y±-- 

^ y'^ — V>y^>^ Vy—S 2 2 5 tMcmj^'^^Xh^o ^^^^ yi^ — Z^y^>^Vy 
— 3 2 2 5fl. ^a^9^fJScO^^^ v^niu^ b 1 8 0 0 ^m^yt^yy'T 

[0 2 7 2] 



-104- 



(i i) ^rn'o^m^^-y-^-i^ 

y-fe— v?:^^^ 1 8 0 5fl. CFOWe b ioT 

coT'*)5„ s/-fe— M 8 0 5tt. y ^ j^;^ hic^ 

oV^T. iy«Tt-IJ^.I^i-^) ^S«i-5o ^jgcT^nirs/ifS 2 7 5 (Ill8{i:^i-) 

;^ i^xA>' K9— 3 2 2 5 t *(C«^-5rti-t?fcS„ ^(D^ 5/-fe— :;?^>>- 

K^— 3 2 2 5(i, WM'O^m^ — i>rnU-7< ^ h 1 8 0 5 ^iljffi>t? -T^T y 
7"§|5i^*fc(l#^i: bT7°t2ySx('ycort^aSv':^Xi»3 2 3 5 {cSKK^-ra„ 
[0 2 7 3] 
( (i i i) a«l9fBifa^ y-fe—:^) 
jaa^JSi^y S'-fe— i^niw^i^h 18 1 Of*. CFOWe b i/XT^AjC ioT 

5'-fe-v'^U';^>-M 8 1 ott. y v^cn-r^^mmn^^ts. m 

^7°iP-fes/1^3 2 7 5 (HSfr^-f-) (4, p< ^y-fe— i>^^>- 3 2 2 5 

A 3 2 3 5 ('g^S^i-?)o 
[0 2 7 4] 

( (i v) *ijm«^©Bi?Sb^ s/ 

^IJ-&^^]%C0©?H b ( r I O I J ) ;^ U-y >- h 1 8 1 5 (4. CP OW 

eb->;^xA3 2 80 (H 8 tC^t") J;oTfflV^^tb-5;< 5/-tr— :^&|Ej*t--5 
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cHr5/l^3 2 7 Stcil^-rati^-efeSo ^ic7°i3ir2/f-3 2 7 5(1, ;=< s/-fe— 
v^^N>- 3 2 2 5 i:*JC«^-5rtg-efo5o — K7— 3 2 2 5 ii 

. ML I o I ^ y-fer— v':r,^'^ h 1 8 1 5 ^iiiffi7K5/7°T -^/r/gp^^^fctt^ 
^i: L-C:7°Px^-<y©rt^xy;^v^A3 2 3 5 (Clgj^^^i-^o 
[0 2 7 5] 

( (v) Bfflip y hfi^ib^ ■^'-fe-v') 

^^•9 y hW^bP< -i?3iW7t ^ h 1 8 2 0(1. CFOWe b v^;^ 

^^gM:/ciirs/iJ-(ca^-r?)t)CD-t:-fc5„ y v^^/vcm^'^ y 5/-1r 

g ^(Dm^MMmWi t . Vy^-dS£AW{-»tii L.±M.m "9 y ^ h (c^£;^ 

-e&Sc ^«g:7^n-fe:s/i^3 2 7 5 (|2|8(C^-r) (1. ^ K^— 3 2 

2 5 i:*(cfli^-5rfi-e&5„ icD^ s/-fe-e^-'^>K7-3 2 2 5(1. jafflijy^J' 

^1:^:55. bBJ?WL.p< y-fe— V M 8 2 0 ^HffisKi/ 5'7'g|54^*fc(l#'& 

i: UT:/n^^-r ^?^cDrtgpv;^7^i^ 3 2 3 5 (cg^SS-rs, 

[0 2 7 6] 

( ( V i ) M.m'ommi^^ s^-fe— i^) 

a^^SttiU;?* y±—i^:x.U;^:yh 1 8 2 5(1. CFOWe b ^/;^y"i^(C J;o 
Vmni.;^ y±—i?(DmiBi^. CPOWe b-^;^^^^;^^^, (fib. yv2^<4yi^ 

L<(iitt)Ki(<:) ±m^tifcm^) . ni^inn^o M.m^mn\^?(y±-i^:^'^m 
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[0 2 7 7] 

(v i i) fir— V? 

<2^M7< v?:3:l^^ >- h 1 8 3 0(4. CFOWe b ->-;^7'A(CioTffll/^6) 

[0 2 7 8] 

( (v i i i) i^=^y^ V?) 

^o;;:^ yir— v'aiWT^ >- h 1 8 3 5(4. if^gftttl&KScO^lCC F 
owe b V;^7^A(Cj;o-rffll^btb-5;^ s/ir— i^^^lBsfe-f -So rco;>{ s/-lr— :^{4 

^ 5/-fe— >- h 1 8 3 5t4. F i n XMLSJ?!:^:^-:^^; h^g#CO^-r 

iC0V^TtmT(-lftK-t-5) ^CFOWe b 
[0 2 7 9] 

( ( i x) ffi^jt&^y y-fe— 

2/iMcJ;o-rfflv^fctt57« s'ir— v^^tBKE-rSo rto^ ^/-fe— v'ti. :/i3./^-r^^ 

^CFOWe b ^>';^7'i^tCSfflbfcg'?r CFOWe b -5 t^co-t? 
S)5c CFOWe bi^;^7'^f4, rcD1ff^^ffiV^T. y i?^:;^ h7cCD7« V/^— © 
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[0 2 8 0] 

( (x) y ^MPfi^O^^;^ s/-fe-v^) 

y hffilS§]tt^ j/ir— v'a^l^^ >- h 1 8 4 5 (4. C FOWe b 

*)5o ^f^aa*9 D C F OW e b j^Ci, 

SJ^:/i3-fe->i^-3 2 7 5 (ElStC^-f-) ^ 2/-fe— i^/N^- 3 2 2 

t uT^r3y^-r ^(Dnw^^^T-j^ 3 2 3 5 fcigi^ta:;ei--5o 

[0 2 8 1] 

( (x i) s'-fe— 

y-fe— V b 1 8 5 0{:i, C FOWe b "'yy.'r MO:. 

WPB^aix.2>t, CFOWe b ^y:^^^^^^, sat^JBPl^Jtt;^ s/-fe— 

[0 2 8 2] 

( (x i i) ^mai^lJmb^ ^/ir-v?) 
^^^?JBiML^ s/ir— ■v'jil^;^ h 1 8 5 5 CFOWe b->;^xAiCj; 
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[0 2 8 3] 

((e) mm^iy±-i>) 

mm(Df&^i^rcn^m^^iro ^ HW^^^^TJi. CFOWe b v^;^y^^i:SM:/ 

[0 2 8 4] 

ffltP^ :yir— W^T^ h 1 8 6 0 f^. r^y— I Dj b Sr^ti' 

o ^(D I DJ ^x.p'T^ h WM:^ :^ b 1 8 6 0 cD 

(1) Ac k 

(2) Error 

[0 2 8 5] 

*B?^COncO||ffi?f^litCjoV^T. ftfJfP^ ^yi?— v^^l^^ ^ h 1 8 6 0 J^JIT 

[0 2 8 6] 
[*5 5] 



<!ELEMENT controlMessQge ock | eiTor)> 

<l ATIXIST controlMessage soquenceld CDATA <^QUIRJSD > 



( (1) 
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n&Jt^^ ( TAc kj ) ^y±—Z^:T.u:^>^h 1 8 6 5 mM:^ ^/-fe— S^^d 

ijt^^^f 5l^^-fflV>^tt5o A c k 7^ :yir — v^:3ii/7( >^ h 1 8 6 5 fi. TglfM^ 
-f Kc7)R e fj :3^Ix;;^>^hl870 ^^tPo rgffS^^ K<7)R e f 

p — K::i^lx-7« >- b 1 7 4 0t^>iti-5#flP.'[ff^^^iPo gIf>R-<-<t2— KCORe f 
U;;^ h 1 8 7 0 f^, i^T<^i^:/^ W-;^ b ^^ti' : 

[0 2 8 7] 

*^?^c7:)r(7:)||Mff^Bt-*DV^r. Ac k^^ y± — i^::r.U;< > h 1 8 6 5 ttgffa 
^^t2— KcORe f:i^U^>^h 1 8 7 0 Sr^^. JJJLT(^XMLS»Sr^ LTV^S 

o 

[0 2 8 8] 
[«5 6] 



<!ENTrrY % payloadRef " payloadT>^e CDATA #R£QUIR£D 

payloadid CDATA #REQUIRED^> 
<!ELEMENT ourPayloadRcf EMFrY> 
<! ATmST ourPayloailRef %payIoadRBf; > 
<1ELEMENT ack (ourPayloadRef? )> 



1 8 6 5T*fc5 : 

[0 2 8 9] 
[*5 7] 
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<?Kiiil version^*" L0"?> 

<!DOCTYPE cfoWcbConncct SYSTEM ''CFOWEBCoimcctdld**> 

<cfoWebCotuicct systemName-"CFOWeb Connect" systemId="coiinecr vcTsioii=''l,0" test=^"N*'> 

<ieader conversationld«"00000r sequenceld==*000003** «ealTime==*I99fl-I2.13T19:39:52"> 
<jrouting> 

<Sourcc>ABC Coip.<Vsource> 
<destinatioii>XYZ<ydestinatian> 

</header> 

<troiitro!M5g scqueaccld*-*'000001 "> 
<ackA> 

<controlMsg> 
</cfDWcbConnect> 



[0 2 9 0] 

(i) mB\^^^>'vi-VJt^:^iy±-Z^ 

[0 2 9 1] 

( (i i) ffii5l^^!>>^n- KcO#:^iS«^ :yir-v?) 

K#:^iS^7^ hfi. CFOWe b>^;^-xA(r 

[0 2 9 2] 

( (i i i) M5\^^>'^—h^V iy^—:>) 
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[0 2 9 3] 

( ( i v) ^Mffiimy h;^ :yir— ':;^) 

tt5 7< :y-fe--v^^WBa!'rSo bfc h ^ ^-if :^ 3 

bfc h ^ ^-if :^ 3 >-Sr^m bT}abV^g'tSrCFOWebv^;^xA ^Cfi^ 
[0 2 9 4] 

( (v) m.nmmn'&jt^'^^ y^-i^) 

[0 2 9 5] 

(v i) ^stt^a*^ 5/-fe-v^ 

v^:3iw^ ht^, CFOWe b v-;^7^ A^C j; o -C/^V^ 

fcg (Dtt^ "7^ n -fer tc ffift-r S <^ S o 
[0 2 9 6] 
( (2) — ^ v^) 

.y^^^Jr:x.U:^ >^ h 1 8 7 5tt, XML^ ^^ir— ^-^^^-^COT 
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Z^(Dmim^\cm^'r^tl^Km^^^htl^o ^y — :^ ^yi^ — ^J:x.U?i >- hi 8 7 5 

TError CodeJ 1880: #€0^^0:31 ^ —coftSUT-o 
TError Textjl885: W&(DmM(D:y:^y—(D^^:^ hmBo 
[0 2 9 7] 

[0 2 9 8] 
[«58] 



<tELEMENT error (erroiTcxt?, crrorCocfc )> 
<[ELEMENT eirorTeitt (tfPCDATA )> 
<tELEMENT errorCode (#PCDATA )> 



[0 2 9 9] 
[*5 9] 



<7xml vcrsLoa«'*l .0"?> 

<IDOCTYPE cfoWebCannccI: SYSTEM "CFOWEBConncctdtd"> 

<GfoW6bCoiiiiec:t stystwiiHamo-"CFOWeb OMmect" systemIdH"coiuiect" versioxi?^1.0" test-^*> 
<mdei> 

<K)uting> 

<tource>ABC Corp,<souice> 
<destixmtion>XYZ</destuiatioit> 
<yTouting> 

< message payloadTypc«*'FiiiXML* payIoadI4^I23456" scqucnceld-"000005* 
scnlTime-"1999-l2-l3Tl9:39:22'^ 

<cnor scquenceld"-"000001"> 

<e[rofText>Failed to instantiate; trade in Connect Cache^errocTeKP> 
<eTTOtCodc>00] <^enGzCode> 
<icxrot> 
<itiessagc> 
<Vheader> 
<body> 

<^otc>Thi$ is an eirar control mossa£e</notc> 

</body> 
</cfbWebCbnnect> 
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(d. :^ -y±—^Jyvi--) 
[0 3 0 0] 

^^fo CFOWe b->';^xA3 2 8 0 , M.^^ ]) ^ 3 1 

0 5rT^ h/^^?^^ K^^--3 2 0 O^a^e^MM-T^n-t-zf-S 2 7 SF^COT'V^^^^^^y 
^-r— ^v^^--/V3 2 1 5Jc5^6o ^V:^^>':y^-r— 3 2 1 5 J^. rcO^^JQ U 
Y:^ i/ir— s^3 3 1 ^t^^^-^ XI— K^aWb. ^cd^^ in— K^Sfgl:^ 
(Java (R) h) 3 3 1 5 bT^^«9 U ^ h ^ 

— >^^>>'K9— 3 3 0 StC^ISo y ^y^— v^>'^>^K9— 3 

3 0 5f^. 5iai:e-yv^in^ b 3 3 1 5 ^ LTC0-<^r2— K^fflV^T. v^n/W^ 

(?:>f^a5v^;^y^^tt^co:^— y :y h ::/i3^^-f ^^«*&iS::^^>^ i^^- 3 3 0 oiic^ov^r 

\^—;vm^mm 3 3 2 0 ^r^fr-rSo =i-/V#*&Slffi3 3 2 0 fl. r/n/-^^ 
y60«*&iS:S:r.>-->?:x3 3 o o^^a^pbT. 5^91^:/ v^^^ b 3 3 i 5tp(;i^^ 

^^cDffil5&t^^^>'v^>^3 3 0 Ofl. mm^-^^ ^ :yir— >?3 3 2 

SCO^ffi-e^^^ y ^rn;;^ -/i? — 3 3 0 h\CW^^^. 

ir-v^3 3 3 0 ^^i^gb. ^;/ir— ^;^3 3 3 0 v^—l^mt^ 

tr;:^ 3 2 6 5ic3^So ^com^ 7^ :yir — v^3^##f— tf;^3 2 6 5f^. ^(D 
^/ir— v^3 3 3 5 §r*!];a*f^i: UTCFOWe b v^^xA3 2 8 0 
(D-f >'/^i?>'K^^— 3 2 0 5^Cte3lli-Sc 
[0 3 0 1] 

(i i . ^mm^w&-^mm 
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:7n— ^i^-To CFOWe b v-JX't^AS 2 8 0 I9 y h;^ ^^-fe— i;? 

3 3 10 V^^^l^Y^^—^ 2 0 0;a^bS^::^T=2ir:yf-3 2 7 5 ^(Dy" ^ 

y^^^y'^^—^-J^—^v^ 2 1 5ic3^^o ^V-^^^^y^-Y^a 2 i 5^^, 
y ^oi;^ -/-fe— v^3 3 1 0;e)^£)^-f K^ttffib. -tcT:)^-^ 

V (Java (R) b) 3 3 1 5^bT^««9 y 

;^ :yir-v?^^^- 3 0 5 [Ci^^, «9 y b ^ i?- v^/^^ K 

9^3 3 0 5}^, ^(Dm^\:ty'iyzr.^ h 3 3 1 5 ^(D^--{ n-- K^fflV^T. ^l/n 
y'^y^ ^^(D\H^Z^:^'rJ^^(D^ — ^-/ h:/t2^^^^'tf*&^S^>^v^^3 3 O o_b{r 

m^x ^ ^—;i^m^m^\ 3 3 2 0 ^mn-t^o ^—/i^M^m^s 320?^. 

ti^<4 ^^(Om^^^^l^i^^ 3 3 0 0 iCffi^bT. Si?|:^:/>^^^ h 3 3 1 5 
:7^nyW^^CDffi^#^;^:n^>'v^>-3 3 0 Ot^, ;^ v^l^^B 3 3 2 8 (i-/c?t>fe 

. ^^t?^l^fflJj:#5r^ ^y±":^mm^^-y^^^y h 3 2 5 o \zm^ 

„ y ^y±--t>mm^^->^\^^y h 3 2 5 0^^. mmM.m^m\^^xM.m^m^^ 

ir— i^3 3 3 0 ^S^b. It^UfcT^ :yi?-^^^;^ ir— 3 2 
6 5(C3HSo ^ 5/i--S^il{t#f*-fc^^^3 2 6 5}^. ^mVft^^p^y^ 

3 3 SSr^JQiS^f^t LTCFOWe b v-;^^A3 2 8 0 <5D^ ^^/^^^ >- K=3«- 
3 2 0 5t;ite5^i-5o 

[0 3 0 2] 

(i i i . ^smmmmm-\^m) 

n — ^^^to CFOWe b i/;^7^i^3 2 8 Of^. ]) ^ h ^ 3 

3 1 OJoiU^ffi^y ^oi;^ ^/ir— >^3 3 4 0 ^T^i^ h^^^^^ 3 2 0 

0 ^^e^^^ypir ^;/f-3 2 7 5 ff^c^^V y^y^y^^-^^Z^^-^/U 3 2 15 

o ffi^#y b;^ v?3 3 4 0 Ji. ^g»)ffi*&SS<^^^CC F OW e b 

;^ h bTv^§g'&S^:7^t^i?:yi^3 2 7 5Km^^^h(DXhho f^c^^^y^ 
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^—3 2 15}^, M.^^ V V:^ -/ir— i>3 3 1 0 t>^^ — K^ttffl b 

. -^co^^n— K^St§|:*-:7^v^^^ h (Java (R) :^:/v?a.^ h) 33 15 
t bTffi^y ^:x.::^ — 4 0 0 Jrii^So ffi^ U h :^ 

— K^— 3 4 0 0 f^, r :^ b 3 3 1 5 i: \^X(D^^vi 

>'-:;?>^3 3 0 o±^;ljov^T ^^—/i^&i^mM] 3320 ^^ffi-5o ^—/i^^^ 

v^zn^ b 3 3 1 5 4^^C^*^^2)'[f«^cS-:5v^Tffi♦&Ea*f+#$^. f+#bfc« 
[0 3 0 3] 

-J 3 3 2 ScoHSiT^ffi^y Y?^ :yir— v^^^^- K^--3 4 0 0(C3M3^-r5o 

V:^ :yir— S^^N^- 3 4 0 0 ^ CD'^ffi^*^a^ffl V^Tffi^&j^;: 
^^ir— >^3 3 4 SSr^fej^gb. ^^bfcJSC^T^ 5/■fe-^^3 3 4 5 5/-^— 
3^{t«i^-t'=';^ 3 2 6 5 \cm^o m^}^^^^ iy^-lP3 3 4 5 tt. 

tfiLb. -?:C0ffi*&B5®^CFOWe b v';^^A3 2 8 0 {CjimbfegSrC F OW 
e b ->;=^^A3 2 8 0 {^ffl^^-S ^jCO-CfcS ; CFOWe b ->:^^A3 2 8 0 

LT. m^^m^^^m^^^o ^<Dm. y :y-t-v^i^ft#if-tf:^3 2 e SJl 
> ffi^&iS^y^ ^/ir— v^3 3 5 0&^S*f^ch LTCFOWe b v^;^7^A 3 2 8 0 
CD-Y>'^^'>:/K^^— 3 2 0 5^Cte5^t"^c 
[0 3 0 4] 
(i V. 

13 — 7« ^^-fe":^C0:7n — §r^i-o CFOWe b v^;^^^ 3 2 8 Ofi. ^^l^^l^ 
VJt-^:^ v^3 5 10 ^T^ >^ K=3r^— 3 2 0 0 ^ 

-/if3 2 7 5 4'<Dt'V^^^^>^'Y^^v^^^^1^3 2 1 5 iC3^^o MBli^^^^^^^- 
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KiS^;'^ -y^—:^}^. c FOWe b 3 2 8 0 J: o TMv^ ^)^^^ p< y± 

y^M^m^^^;^ y±-z^^^hh^o mmy'ri^y^i^^ ^(D^^\y^>^u—v 

(^f^ioib. ^R55t#v-:^^A3 5 0 5) t^i^So 

[0 3 0 5] 

T'V:^^^^;^^'r^3 2 1 5 tt, KlS^T^ :yir— v^3 5 1 O^^h 

^^n— K^attib. ^CO-<-rP— K:^^5|::^y^i/^^ h (Java (R) :t:f 
b) 3 3 1 5 t l.Xm^\^^>'V^—VJt-^^ -/i? — S^^^^-K^— 3 5 0 0 
(-3ll2)o ^co^SI^^V'^v^^ ^ h 3 3 1 5 i: bTcO^-f K^fflV^T. ^^1^'^ 
^n— KiS^T^ :yir— >?^^>^ K9--3 5 0 0 fl. y'viy<-^ ^^(D\^U->:^'r J>^^(D 

^^/fy h:7^n^w^^^HBi#v^;^^^3 5 0 5^-^^ ^::=^—/^mnm^mm] 3 
5 1 5^mnir^o ^^-/^mmm^mms 5 i 5{^. yn^^^^co^n^w^:^ 

5 0 Stcil^bT. ^Tbfc V'7>^^-yB>^m3\^':fV^^^ b 3 3 1 

5tpt^'&^ti6tffffi^-*-^v^r^S$ii'6o :/ny^^^^o^Rli#v-;:^^A3 5 
0 5}^. 7^ :y-fe-v^PM3 5 2 0 *^?j^#l^«SjS«^Sr^ ^y^-i^mm^'^-y^^^ 
yVZ2bO \cm^o ^ ^/-fe-v^W^^f— h 3 2 5 0 tt. ^ 
*H3 5 2 0^;^V>T5c9l^^>'iP--KW^jS:^ ( TAckJ ) 7« 3 5 2 

5§r«^b. ( TAckJ ) ?^y^-^JS3 2 5^?^y^-^J 

n^y-^K^^Xm^^hfl^:^ y^—iy^ 2 7 5 "Cfc 19 . Zfxiy<4^(D^X(D^S^^ 

y^A3 2 8 O^ca^i-5 7^ ^^ir— v^T^tfoSo -^<7:)fl. ;^ y^—i^mm^^—'^^ 
;^ 3 2 6 5 :5iei^'!>^^t2-- KA c k y^ — Zy3 5 3 0 ^^^S^y*^^ LTC 
FOWe b v^;^xA3 2 8 0 3 2 0 5 (Ctei^t^^o 

[0 3 0 6] 
(3. TFinScriptj) 
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^mm(D::i(Dmmmmi^^\^'^x. mmzf^^^^iiL^ pinxML (^tc 

f^^il^DXML) :SCWtm^^m (Java (R) ) :^:/v^m^ h (M^lt^ ^ — 
if(7:)F^fBi/;^y^i^_b^^ffiV^^)^^TV^^Bff^^Bl (Java (R) ) :;^:ft>zr.^ h 
) tOftl^T^^m^XSLff^^^-tf^^^n/cglf^^^^-f/VV— b (TFinScr 

iSi-^'lt#coii#Sr^--if (i-/^*3-^. 7< ^DitJ^^-T^n/^-f ^1 tCFOW 
CP/IP) SrfflV^fc^m^^nltg/c^F i nXML:$:»^, ^i^gUtSo ^(DF i 

nXMLXWi^. ^—y<mx(Dmim-^'^'^m^^yt:fzyzi:.^ h^co^^MMt L.xm 

mco^^ XS L;^:^^-f /Vi^— h?r>R9v^T^o:^>^'v^ai>^ h$rF i nXML 
flteCOXML) 5:»JC^mL. -^rCOF i nXML (ifeflffiOXML) 
^::/l^i?^;/i^2 Oi^a^^o r(;)^^v^ini?-/f-2 Of^. F i n S c r i p t 
V^T. ;lcOF i nXML (■* fcttflllcOXML) :S:»/ii^e> Java (R) S c r i 
p tyv2ifyM.^^^-r?>o ^(D^. ^(DJ a V a (R) Scrip t 
M^-^^h] a va (R) ::ry^v^in^ m(Dm» m^\t. yxiy<^^ 

) ^C>^t)^X^o 

[0 3 0 7] 

(a. ^m^^y^iy^^ h (F i nXML^C») (D^^ (W^it) ) 
b V;^v"A(Cj;^^lJ;S;^SpIt^/^F i nXML (Sfcm&CDXML) 
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[0 3 0 8] 

:^ h 1 4 0 0 (Mx.tt\ El 1 5tc^i-^Bi::d-:/v^^^ h) SrT-T^y <!r— i>-3 >^-7^ 
n^^^5:>'^V^^-:7a.--;:^ ( tapij ) ^ifri^xmmy'^^^y'^l^m^ ( 
mi e(Dj:Ul 4 7 0) o AM&tl^-f^. ^»:^:/v^m:5^ M 4 0 Of^, r:^-::/s> 

b:^'^:7j (DJl^li^bfc J a V a (R) ^ h t bT^^^^^if 

[0 3 0 9] 

L::e-yv^m:^ h CD 1 4 10 ^itS'JLT. ^iJ:^yv^m^ M 4 0 0 

Mffl-rs (xai4 8o) o :^mm<D\^^<<^^^<Dmmj^m\c^\^^x^ xml:^::/ 

[0310] 

4 1 oco— ^d-e&^o : 

[0311] 
[«6 0] 
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<obiect cJass='coin,imegraI.finance.6c.FXRateC' tag='feRale'> ' 

<objectProperty tag='baseQuoleCcy' accessor='gelBaseQuoleCcYV> 
<doubleProp.erty tag='rale' accessor='getRate7> 

</o^^>'^^^^'^^^ lag='variaWeQuoleCcy' accessor=:'gelVariabJeQuoteCcy7> 

<ob,ecl cIass='com.integraJ.finance.currency.CurrencyC' tag=*currencv'> 
</object>'^^*'^'^^''^^'*^ tag='isoCode' accessor='getISOName7> 

<obiect dass='con,.integra].finance.6c.FXTradeC' fag='fi£Trade'> 
<objectProperty tag='dea]tCcy' accessor='getDealtCcy7> 
<doub]eProperty tag='deallPrincipal' accessor='getDea]tPrincipa]7> 
<objectProperty tag='feRate' accessor=*getFXRate7> 
<ob,«rtProperty tag='settledCcy' accessor='getSettJedCcy7> 
<doublePlroperly tag='settledPrincipa]' accessor='getSettledPrincipal7> 
<dateProperty tag^'valueDate' accessor='getValueDale7> 
<booleanProperty tag=»isBuy' accessor='isBuy7> 



</obiect> 



J ) ^i^rL— /VI 4 2 O^P^lFttlUT. ^m^zfZ^=r.^ b 1 4 0 0^y< 

XML:^:/^/aii^^ hc7)^-/ t:'^:xi5^' 14 10 ^^M^y"^^^^ h 1 
4 0 0<?5^U7« >^ hioiU^JRtt^CjBM^i^S (XS1 4 9 0) „ DOMf^. :/9 

:|eJ;U^;^:^^ y :7>;^^^ij!)KJ^CT:^ir;^U. ^*cDr3 ^-v^^-^y, JztF;^^ ^-T /v 

fz.^(Dm^-^^y^—y^—:^}i'^w^'^^o DOM^cov^T(7)tB«^l. -xm-^-f 

■i^^in^ h^T^'Vv (DOM) l/^/Vl>H:1$^-^--v^a . 0 (1 9 9 8^10.^1 
g). World Wide Web (Massachusett 
s Institute of Technology^ Institut N 
ational de Recherche en Informatique 
et en Automatique^Keio University) <h 
t t p : //www. w3. or g/TR/RE C — DOM— L eve 1 \>\C 
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[0 3 12] 

^4±^iyi^DOMy<—^—n^ DOM r>;/y— j (1 4 3 0) ^^^K-TSo 

riCODOM r^^/y— J (1 4 3 0) ^ffii::^yv^ir.^ b 1 4 0 0 t:tzfZ^^^ 
h^^y^ t^l : 1 ^'^i/b''>':^X7ttcO-Cfe§ (X?M1 5 0 0) o DOM^;/y 
— <0^j,g}^I!j6^jct^*9tt. :^:7^^>^^:^ h^^y^<DmSi^:^ (finite bo 
u n d a r y ) (^6^H^ (transitive closure) ) ^'^^S 
^tl^mKii^^Wl^Jt^^:^Xnt>tl^o t^oT. X@l 4 9 0 joJ:Ij^^l 5 0 Olti^^m 

— h 1 4 4 OSrA^bT. DOM^yy — 1 4 3 0 JC^^tLS ^^^^ v^in hjtir 
*-^V>TDOM^>y — 1 4 3 O^Cigfflf ^ (X@15 10)o ^cOBf^XSL;^ 
i5?^/Vv^— bl440 (FFinScriptJ t bT^btlS) Ji. DOM^J/ 

y — 1 4 3 o^-^tf^— (-r^'c^fct?. DOM^y y — 1 4 3 0(D:K#Sr^*:g; 
^?>mm^^t^o ^^m(D:i.(Dmmmm\^:i^^^x. xs m 4 4 

s L^x^^/W— h 1 4 4 Of^. iflc: j:oT^aSlJ|)fM^^^#. 

[0 3 13] 

4 0(D—i^iXh^ : 
[0 3 14] 
[*6 1] 
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<a£sl:styl«sheet xinlMacst-^hHp://www.w3,0JB/^ 
<xst:iinport href^coiiiitopattie«2XMLxsr t> 
<xsl:ijnport hreP-^fitUlillXMLxsry^ 
<XsI:iinpoxt href"**eveiit52xml jesI" > 
<xsl:ou^tmediod-«**xiiil"bidenl-^ 
<!-* replace the built-in mies Jfor'toLt ud Attzibutcs -> 
<xshtciTiplate niatcir-''te3rt01@*" /> 
<x5l:template nanie""ficS^otZXMLt> 
<fi£Spot> 

<tentryDate> 

<xal;value^if sdtect<"*gelTradfiDate* ^ 
</enttyDate> 

<:xsl:apply-1cznplate5 sdect-"getnradeDate* iiiadc"''ficSpot2XML'' /> 
<xsl:apply'-tcii9lates sclect-'**gctScttIcnicntDatc'* niode*'*ficSpot2XML^ l> 
<^-apply-tcinplalea select-^getVdueDate*^ mode-"ficSpot2XML" /> 
<(sl:apply-teti]plate6 sdeciy'getDealtCiinneticy' mode^ficSpotZXML** f> 
<^:apply-template5 select^^getSettledCBirency*' n]odcF=''ficSpol2XML* l> 
<CSZSiV£> 

<^kapplywteinplates sekct-'gelFjiuuidalEvents'' inadBH"ev«itt2xiiil" t> 
</cvents> 
<;/fitSpot> 
<yxsttcmplatc> 

<ftcsl:stylesheet> 



i^V^l:\ XS LT:/nir-/f-l 4 5 0 Cm^l. Inte 

rnational Business Machines Corp. OOLo 

t u s X s LiKtPp^«^iW.ffl^>^5K— hr-fcs) Sri^t/WbT. xsl;^^^ 

/V>^— h 1 4 4 OcDMIfJSrDOM^y y — 1 4 3 0 Jc®^-rS (X@ 1 5 2 0) o 
:i<Dzfxi'^y^(D'i^^^ F i nXMLJt#l 4 6 0;6S^^^tt2) (X?11 5 3 0) 
o :n(?5F i nXML5:»l 4 6 OJi, C¥0^ e hl^:^'rMZ.X.^Mf^ti^^^^ 

*B0^cor(7:>^^fe?f^^^3:JoV^TX s -LTzfn^-y^i 4 5 0 J::J;oT 

^J^K^ttfcF i nXML:5:#l 4 6 OCD— M"T?feSo : 
[0 3 15] 
[«6 21 
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<fxSpot> 

<tradeDate>1999-12-24</hradcDatc> 
<valtteDate> 1 999-1 1 .04</valucDate> 
<dealtAmouiit payep^ABC rcceiver»"XYZ"> 

<cuireiicy>JPY</cuirency> 

<ainount>10000000(XamotinP* 
<deiiItAniouat> 

<^etfiedAinou]it payei»"XYZ'* receiver="ABC'> <tuneccy>USD</cMnenqy> 
<fxRate> 

<ba$eCiiirenc^ USD <bsi$eCurrency> 
-<ba8eUnits> 1 <7boseUDitsi> 
<^aoteCu]Tenc/> IPY </quoteCucr«icy> 
<4tioteUiiits> ] <qiiatBCJnits> 
<icatb> <Aate> 
<;/feRflte> 
<settledAmount> 
<;tfxSpot> 



XML (^/c^mooxML) :xmi^mmi-?>m. mm:^ iy^-i^>'^^-^<\^± 

[0 3 16] 

(b. F i nXML:5:»:a^e.^ii:^:/v^^^ h^(D^m im^^it) ) 

CFOWe biy;^7^A:^sb^>'lfi?^s/3>'{cB8^-5lf#Sr^^if >^-^^— * 
fcJi:/n/M^) i:. mm:fn'^^y'fn. FinXML (4 

m^m^zfiyzr,^ v\z.m.^\^fmnmi:hfi:\^\ mint.. c^fct^a-^it; 

[0 3 17] 

CFOWe b S/,Xy^A;^^ b^>'if^ >(CMt*5tf« .7^^/^^— 
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ly^—^Z^^^-^—^^l^. &.miC±m^tlfcF i nXML (*fctite<=OXM L 
) :S:»1 2 0 0 (0iJx.fi. mi 7{C^t-S:»l 2 0 0) ^r^^r/nir^yif (01 

F i nXML^CSl 2 0 OO— '^(iT&^o : 

[0 3 18] 
[*6 3] 



<fitSpot> 

<tadeDate>t 999-1 2-24</tradcDate> 
<valueDatc> 1 999-1 l«04<yvalueDate> 
<dealtAinountpayfit^'ABC* receivcr-'*XYZ^ 

<ciiireacy>JPY</curreiicy> 

<flmouiiP^1000000(X}</aaiount> 
</dcaltAinount> 

<settlcdAmount payer-^XYZ" Tecdver»"ABC"> <(nii]:c]icy>USI><;/cuzic^ 
<ficRate> 

<baaeCairency> USD </baseCurrciicy> 
<7ase!Units> I </haseUiiit5> 
<quotcCiiircncy> JPY <quoteCiirrcncy> 
<quoteUnjts> 1 <quoteUnils> 

</CcRate> 
'^settle(iA]3]0unt> 
<fxSpot> 



MM:7^i=2ir FinXML fcf^fliicoxML) 1 2 0 0 ^S^tSt 

St. F i nXML5:»l 2 0 0 ^X^mm^tltc h 9 1^^^ b 1^^ 4 y^lcm-^ 
V^TXS L-X^^/Vv^— h 1 4 4 O^A^b. F i nXMLJC#l 2 0 0 tCjgffi 

(xmi 3 1 0) o xs L^:^^/viy— h}i, h^^^if ^fya >'c7:)#:5^--r:7' 

iCioTS/.^ {9 . ^TC0::J^:/i/3 >^^i:CFOWe b v^;^y^ i^tC J: o Ti^/K— h ^ 
ttSo glf*XS L;^>5?^7Viy— hl210 (TFinScriptJ ,t bT^P^> 
ttS) f^, F i nXML5C#l 200SrJava (R) Scrip ty'n^^yM. 
lC^^-r?>mcDmm Java (R) S c r i p t:/^^'5^:^^^=^- 

*MJl^ffit-*3V^T. xsl;^:^^/vv^— M 2 1 Oft. if i oTfiSUflM 
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[0 3 19] 

1 0(D— '^(|-efc^o 

[0 3 2 0] 
[*6 4] 



<xsl:styleshect xmliis:x itJp://www,w3,org/XSL/Transform/l •0"> 
xm]n5>^hnp://www,finxinlx)rg/fixixni]/l ,0"> 
cxsl: output method="tcxt" f> 
<xsl:ou1put iiidciit«"yes" /> 
<;xsl:template match«"lextO|@*" inode="ficSpot" > 
<xsl:teTnplate njatc;h-"fitSpot"> 

<X5l:text>£oni&Propexlics«newPackagesgava.utiLHashMap(); 
somePropcftics.put 

(Packagesxom.integm].finaQCB.trAdft.TradeCi6atioiiKeys.TRA^ 
<xsl:value-of scIcct«"tradeDate** > 
Ocsl:text>*')tradc = 

Packages.com.intcgraLapps,m.fxtnide.FXTradcFactaiy,new 

(applicatioiiEnviraninentp uow, null, null, ^omeProperties); 

trade^setFrontOfficelOCtradelD); 

<X5l:tBXt> , 

<^st:apply-templates aelccf^'cxtemalld'* modc-"ficSpot'' I> 
Ocshapply-teixiplates selcclr="vaIucDate" mDde=^"f)cSpot*' > 
<xsl:dpply-tcniplates sdfict^^'settlementDate" mode-^^ficSpol" /> 
<x5l:apply-templates select-^dealtAmount" inodc-*"6cSpot"/> 
<?csl;apply-tcniplatcs 3clcct^"scttlcdAmouot" mode«"ficSpot" /> 

events « trade»getFmanciaI&vents(); 
<^l:apply-teniplBte& 5electa***eveiits" inodc-"events"> 

<xsl:with-param namc^^object" selcclr*"**cvciils"*^ 
<yxsl:apply-teniplates> 

</xs]:teinpht^ 

<I- ficSpot--> 

<xsl:rtyleshect> 



>'y^ — ^ h (Mx.Ji^ International Business Ma 
chines Corp. cOLotusXS ^fq^tFffibT. XS L;^^ 

^/V-:y— h 1 2 1 OO^IlJSrF i nXML (^^fct^flfeOXML) 1 2 0 0 

ilffli-S (X^1 3 2 0)o :^(7>-7'nir;^(7:)?g*. Java (R) ^ h 

^^^-rai^t-lltT-rar <>;55Rrffi;:^ J a V a (R) S c r i p t :/r2 ^^^Al 
2 3 0^^^^^^n5 (xmi 3 3 0) o ii'.Tf^. ;^:^0^cD:lco*»^l8^^i6V^T 
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XS LT>^i=f-t:ylM 2 2 OtCj:oT^^$ttfc J a V a (R) S c r i p t 

[0 3 2 11 
[*6 5] 



cotmteipirQfA"pHdciigcs.cma,htcgraLf^^ = 

somcPiopeilic* * newFackages java.iitiLHaAhMap 0; 

8oineProperties.put (Padcages,com.integraliitiance.trade.Tra DATE, "2000.06^12") 

lafc -piic]cagcsxoin.integfaLapps.uKfi:tndc.FXTrad^^ ("PPlicationEiivironraent luw 
nail, niiU> somcPropcrties); ww, 

valueDate - Paclcagfisxom.i&tegral,finance.dflteTijneI)ateTimeFaqtow f^OOO-Ofr-M'^- 
mdcjetValueDateCvaliieDate); 

tracfe,ae<CountcrpartyA fcouAteqp&rtyA); 
tradajetCauntrapai^B (couBtetpartyBIb 



^^CV^-t:^ ^ygg:/ui?:yi^f^, Java (R) S c r i p t ^ — :/ y 1 
2 4 0 (^tttt. ?afflcD^>^>K^^>^ h Mo z i 1 1 a . o r T 

Rh i n oj Java (R) Scrip t4l^^—':fV ) "CfeS) ^PfU^tti 
LT. Java (R) S c r i p t :/n A 1 2 3 0 ^^fTt*^ (X@ 1 3 4 

^Bt:^:/v^^^ b 1 2 5 0 (irf^t:>h. Java (R) ::^-:/v^a. ^ 

tl^ (X@l 3 5 0) o ;itt6<7:>^St:^:/s^m:^ hi 2 5 O 

^-^l^xm?) (XSl 3 6 0) o 
[0 3 2 2] 

inXML (SfcttteCOXML) C F OW e b v';^y^i^CO>|«>^r /^^if— 

[0 3 2 3] 
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H >^(Dmm. m^^mi^m^^ v ^^^^ h(D^f^^ v bco^m^^i: 

[0 3 2 4] 

lyy<--vi ^-^ ly^--y zr. — ::^ 2 0 0 0 t ^^l^o ^(O^ >^/^— 

i^ — y'az.—:^ 2 0 0 Ofi, ifcDr;?^?^?^' h i d:^6 j:tK^^;^i7— K<^A;^^^ 

• mm'T—^ 2 0 10 

• »fS'[f$R*5J:tJ^^illW$R2 0 2 0 

• ^iSi y if— ^ 2 0 3 0 

• >'y<—:^—hy:t]):tWm2 0 4 0 

• 2 0 5 0 

• ^Sa^Pit (idea) J;t/«tf (practice) 2060 
. yny<-^ymm2 0 7 0 

(1. hy>'^^i^3:y-W^(Dmm) 

Hf^ — :7a:— ;:^^o J:r/^;^fRi^— 1f-Y>^^--y^ai— ioT rco 5 
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->3 i^m<Dmw3. Y'yi^^i''^^ >'isw3isxTfhyi^^^i^a:^m<Dmws\cmt> 

!bt>x^'r). -^fc. mm^xhtn-£^(DXo^£mm-Bm^mm-r?>^tA'^x^?) 

o 

[0 3 2 5] 

(a. b ^ V-lf ^ >-a VSfj) 

[0 3 2 6] 

( i . i^^/v^ y 

J: o TSS ^ ^^^^o/^ i/:^ ^ i>> j; o ^ f\.fz.m^-kWJ3^^ ^ ;v 
bT»JPI*5iO^®J*?)?riS^-r2>^J:;d5T*^S : i-^J^fc*^. (i) ^-if v^;^ 
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[0 3 2 7] 

• h y v-if ^ 3 >-coi& ili»*/Hil*fctt*:^'(it ( i , 0 0 0, 0 0 0 *IB K 
M;tfi. 1 , 0 0 0, 0 0 o^m bvw) 
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[0 3 2 8] 

[0 3 2 9] 

_blSJCTfiPJbfc?£A::^>'7^-r^'i'^^'^ >- b 6 0 5) CDp*HiCO^/^T. 

V \^xmm^—^^no^\ *fc}^. r-^yrj Ji^^^v-s 0 1 o§r^ y 

[0 3 3 0] 

(Mx.tt\ rpatentCorpJ ) , (^Jx^Ji. FT e s t Pat 

ent Corporationj), ^^^'r 4 "r 4 (DMM T^ttj 
) . H (parent) (^f^t>^^ :^ >^<—Ki^(Dm'^) > ili^v"^:^;^/^ b 
<^il*&5fe^«^i-S. p^^-/^-^. r::f:T^y^^ >^'>ft:j ^^4 0 9 0 y :y 
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[0 3 3 1] 

• B&l^ (^flxtf. rpatentCorpJ ) 

• ('0i|x.tt\ TTest Patent Corpotationj) 
•M 5 0 5 0 S^fflV^5) 




•^mm (home) (^tt3r) CDfcSH 
[0 3 3 2] 

mmm m:tit. mmmm] 5 0 s 0) <Dmw(Dm^-A'i^ y yi^^ti?> t 
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• mm. 

^ - 7 1 fc A;^; $ tbfcif « ^i!S:#-r 5> r i: ;as 5 „ 
[0 3 3 3] 

Kb:fc»^3fe1f#3iw^ V h 7 3 0) t>«^-t-5„ 07 8{C;^-rJ:5(-. ^(D-^ 

0 2 y i/^-r-Sr ^^$tb/c5*?^5feSr (i) — A9:fR]ft 

coigr^5fe. (i i) hcoig|S3fe;joj;t>V*fc{l (i i i) 7=~7*/vh 

[0 3 3 4] 

6 0 4 o:ds>? y tt. 07 9B{c^-r mm%\ -fv^— 

;^Ji(c|(fMjl#&^$r^fei5g-r5:i <b;55-e^5„ ^-^5?— t'^— xfcA;/3 
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#-^jej:tJ?:7r y#-^. E;?«— /i^T Ku-;^. /c? bWCWe b ur lt Ku- 

0 1 0$r^ y :y:^^5r Tagl&^fej >^:^-:7cn-;:^[cA;^^tt 

fc'ff ^ t ^^^^^^ So 

[0 3 3 5] 

^-^ l/S^:y b'[f$R (Mx.tt\ EI4 joit>^_htBi- 

TS^j3<^^/m?^b/C:^^ l^i:^:y ht&i^tl'::^^^ h 8 0 5) ^^^b. 

dyj ) . ^Wi;^:yh^#tt TAaaJ ) . ffi*^Vv--y:Jo i tF^I^ 

^S^-fSo ::(50-f >'^ — :7cn— ^^Mit^^s^m^-v— 6 o 5 H6 0 

6 0.^ Ixv^^i/ M&#{t6 0 7 0. SH^/V— 0 8 0*DiU^S||6 0 9 0^ 
[0 3 3 6] 

r^ft#J J^^r^^-S 0 6 OSr^ y :-y:^f S^i:i-J:<9. T^iA^x.^-y^ ^ ^ ^ j ^ 
^-y^::n-;:^^cA^^ii.fcW$RSrt¥:#-r5r i!;5^^T^^5o ^ h\c^ TM^J 

[0 3 3 7] 
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[0 3 3 8] 

((b) m^^^V ^^y^ hCOS^f (preference) ) 

Y(D^WiKt\^XW'&(D^n^M^^]m)W (include) i^fz.Wi^^^^fz. 
^(Dy ^ (0 8 0 A}n:^i- TiiJPj >^ 7 0 4 0 $r ^ P ^ i^S ^ t 

fcj (1118 0 Aic^f i 5^£:7^— 0 5 0, ^i|;tf^\ rpat 

e n t B a n kj ) *3itJ^ r|^^§tbfcj :/n/M^ (HI 8 0 AiC^i-J: 5 
/VK7 0 4 0) ^*^-rSo T^^-/^— Jl. rt¥:#j :^K^>'7 O 2 O U 

[0 3 3 9] 

((c) «*&^WOB*f) 
0 8 2--8 2 AJ;i^i- ^'^l(D:fxiy >(—/V(D^^\ — y^m— ;^^^v>5 
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[0 3 4 01 

( (d) S(9l<D5c»fb*3J;U«^ ui^^x hH«) 

[0 3 4 1] 

^fc 5— :3&'®X@-C«. J:. yf>'y<—Ai:^->:^'rJ^^m^^X:^>9^>' 

«;d^^?fti£:*tt2. mx.l-S. |ll2 4icox@3 1 0) « r<D r5i5|c753t»flij 

Sr*^-t-5o ^-z^— r^Tc^^^a^W ^*^-f-2>J M^^S 0 0 5 Sr^ y 2^ 

5 r i:<7>"e#-5:7°n/Wi5^''^TSrS^i-5o 7< tt. r © J; 5 ^jJT'n^-^-i' ^ 
<©y ;^ hSrMv^T. :fvi^<^y(D^W^comic$}:6 rfE#i©j SS^iJ 8 0 1 0 c7:)T'llliJ 
Sri? y 2/^ L. -^r©^ r»ti}j 7j?^>-8 0 1 8Sr^ y i^-TS i: J: 9 . "T'n 
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i^(D^^(om\c$}?, mmi jk^'js o i 5<Drm^^ ))^y^\^. m^-t? r»tiij 

[0 3 4 2] 

(i i i . -fxi^^yf^Wm 
( (a) ffi*&^ffl;^$f) 

■r^^bii^X'^^o yti/<4^\i-^rc. m:^i-£. 

[0 3 4 3] 

( (b) m^n&V 
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^tLSi:. :2p:iy;^7'Ai±, El 9 9 d^i" r^'^-zi^iJ^j y( ^—-y ^—:^^^=^-^ 

«h7>-if:i'y 3>-fflcD7^^L'i?(cMi-2)tt#^li*t-5r i::i5-e^5o 1219 9 
(c^-r r:7^'/Vi$?j -fv^?— ;^{cA;'jBrtg^£^y i?^;^ h^-T/ViJ^icM-t- 
• mmmn 

• ffi^&KSy i^'^^ h»|^^ (tenor) coft/hjit* fc t4*:A:'(ii: 

^5-e#-5o fc5V^», rffl^j jK^V8 4 3 0;a»2^yy^'^n5i:. «^^*nfc 

[0 3 4 4] 

((c) affx7;^-/Vh) 

<D riiWj /Jt^'^S 3 7;^^:?' y y^^iv^t. Hi 0 0 tC:^-r r 
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8 4 5 0(C*DV^Tf|fet-S^i:^^-e#S„ ri¥:#j /i<~^^8 4 5 5^^ y s/i^-f- 

[0 3 4 5] 

( (d) tl?p^de;^ Y) 

l'/wSr51*RLT. ^^Ti^'r-iy'iti 8 4 6 0 ^ ^ V i'-t^ ^ tl^i:*) 

si^iS'VB 4 7 0;d»i5' y y^^ttSt, T^a^^-f^f*. IH 1 0 2 [^l^i" r;^^7^=3r 

T^So feSv^ti. T^^^r^ h^r-f/vcoiSf^dS;^ y ir. :^^'r 

[0 3 4 6] 

(b. h7>"^^iy3» 



-138- 



-r^^tii^X^^o ;^ ^Jit/T'n^Mytt^fc. c a n a 1 s o r m;*:-:y 

(i. ^ i^y^— coy ^'3^^ 

[0 3 4 7] 

(a) ^H^#:^7Ky h/3feSL 

mil 8ic^-r rff^y ^5^31^ b : Fxj ^i^^-~yaL—:^^m^^?>t. 

■:/3;^^>'^(75f^ltB^co^^-C{i, ±iH(7?i?i^->3 VB. 1. b. i. (b) (l 

) ^mm^nfc\^^) fcH-rs h^v-r^v^a >-y h*fctt^i-ii^#5feigL 
( rpxjfeabj ) (FX^«b^§l^'i':7'(0-y-7'3iU'7f ^ ^cDp#B^c■ov^-c{4 
> ±IS<^-fe:i'^>'3 >-B. 1. b. i. (b) (2) ^#BP,$^^fcv^) h 

^^^if^v^g^-y htr^figbT. *>';^7^^^irr LT:/c2/^^ ^{cfttH-f- 

5r i:;4s-e#-5o HI 1 1 8 lei^i-j: 5 ^FXXd^^/ h hy^-^i^'ya >V ^ 
^y- b*fci4FX5fe^b h^^'if:^' V3 >'y ^:x.:k Y(ofz.^(D^ ly 9 —y ^—y- 
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m W^\t. HI 1 stf© teurj ) o 
1 1 stfxD rusDj ) o 

[0 3 4 81 
10 3 4 9] 

^y^•9;^_^J ^if^vQ 0 4 y s/^$n5ir. Jp:^^;^^^^}*. 01 l 9 

(i^i- r^-^^T*— iJ'j 7=1— ;^^^:^^i-5o cico-r v^S'— 7=1— 

;y'|f« mx.it. (i) #^cD0#ioj;OTtRg*fc{4 (i i) W^cDliftMPsI) 

Ati-r^^t-h-v^^c rfft#j p^f^'>'9 3 0 0^^ y s/^'-t-?)^ i:(ci?). 
v/^— ^icD-r v^— :7m— x('A;^*nfc h 7 >-tf> 3 V y ^^^^^ htt^ 

^^¥:#-r5 3:i:^s-e^So r3j^«J jK^V9 3 1 0^:^ y ^y^-rsr i:tcj;i5. 
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[0 3 5 0] 

mi 1 8{c^-r rfr^y ^ai^ h : FXj -fiy^—y^—::^±(D \^xi/^^^ 
CT3fejRb^tL5-<#:/i:2y<?^>$f^jg^-t-5- t;5S-ct5o ^c?)^ >'>5?-:7.n- 
[0 3 5 1] 

H 1 1 8\C7jk-r rffS.y b : fxj 4 ^^ — y ^—:^-^±(D mfi^ 
^-9 0 6 0^^^iJ7 y y^^ti^t. HI 1 2 1 \C7jkir r^f^j ^ ^^-^ 

— :7m— ;:^:Sr*^-r r:cD-f ^^^J^— :7m— ;:^Srfflv^^ i:. ^-^^^ ^FX 

V ^y^ LX. :z^-vlcX^. rtv^^co^ >^^ — :7m— 5 "^b^Eo t> 
(D\CT^±:^V. _blB^SSrtT5r t^S-et^o f^^ftJ ^-9 3 5 0 y 



-141- 



[0 3 5 2] 

((b) ^|B^#X'7s/7°) 

h (FX;^!7 5/::/5i^|i5?-r7°<?)f-:/::tU7< >- ^cogtilff^cov^-c^4, _htHcDir 
j?Vg:/B. 1. b. i. (b) (10) ^mm^i^±^\ ) ^^^L-T. 
y^'rJ=^^^\^xytiy^4^lcmm-r^^^:i>^X'^^o 111 1 1 2 (c^-f-i 5 tc. ^ 

• Stdl 0 # : a j^Stdl ^5/-^^.^ ^' (C i o T $ tlfc 0 © 0 #0 

• i^^&0# : ;^!7y7°co||2cD^'5/^©*^^^Av^;a~i^f^^^^5 0® BMo 

• mitU y ^Tt.'^ (Principal)?!: )afifc0#{':}3V^T:^^*^^^5/S 

• 3ff^l-S/^'ji« : 3ff{4^5/:i^'<75a« (^!l;ttf, mi 1 2410 FEURJ ) , 

'miiL^^^y^mM :Miit^^yi^'<Dmm mx.t£. mi 1 2^(D ruSDj ) „ 
[0 3 5 3] 



-142- 



[0 3 5 4] 

((c) ^S1^H^#:^7°v^ 3 

B 1 1 Sic^-r ^mMV i?^^ h : Fxm')M:t-yiy3 >i 

i^ai;:^ |, (FXsj-T'v'a >'B{ § I ^'-T f" 7^311/ > h (Df^lBfCoV^T 
_hlH(7?-fe^'>3 V-B. 1. b. i. (b) (9) ^#fl$tL7tl/\ ) ^^J^g 
LT. ;*:v;^7^A^:^hL-C7'o-'Wyfc»ttii-§i t^s-eir5)„ Ell 3 (c^-T 

(underlying) ^?I^CDV^■f;}^^='^^^^L.>'^{■^^^^^;^Ct>^iV^BcD0# 

o 

• :S nmm : ^ sMcoa« mis ^(d feurj ) o 

• r^4>y^ h (Against) IB: >^mn^m>mi^mA~^fclt. 
' T^-^>^:^hmm E11134^(7> rusDj ) 

• jg^iS : 3 >^^^r^tl?)^\C ( i ) S-*C0 (under lying) 5t 
31 ( r^^j ) (D^^^yZ^^^xi—(DlE^m(D^^^^tcl^ (i i) m^(D (u n 
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d e r 1 y i n g) ( r:7 -J^;^/!^ (Physical) J ) (Diflbh^^ 

[0 3 5 5] 

r^#j 4?i5?i/Sri5' y tl-J;«9. fi, ^oy^-y^—r^^— 

[0 3 5 6] 

( (d) 7.Vy^) 

iJ;T»MS<^ H7>'-y-':;'->3 >-y H CO 5 ■^-fi^^CO'fcCO^^^ 

Hi 1 4ir^-t-j; 5(-. y >'^-<— ^^rcD-r Vi?— -7 31— x^Mv^T^;^!?^:/ 
• mm 0 W : ;^ 17 2/ :/^|^;i5^T-t-5 0 <^ 0 #o 
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*/ctt (i i) ^1)1^— ^(DS^^s/:5^/:Sfev^^•s/^-e&S;^l^*^•rvi>:^^i^ 
[0 3 5 7] 

H;er&^iJ/^i&:&^iJi:. ^(D^ i^iS'— P'rn— ;^Jl-t?(D^^Av^^'^y^^*5J;■^^^^ 
[0 3 5 8] 

( (1) m^-^m^m^'y^y^) 

1 lO^^V y^-rs mi 1 4A\^m-t r^Sf^y ^ai;^ h : 
^-VaVb. i. (b) (3) 5r#fla$:i^fcV>) Srfe^L-C. *->';^7^ASr^L 

• Btei 0 # : ^ ^7 :7m*t):i!>VN°— r J: o T^e* ^.tifc 0 o 0 f+„ 

• TM^ 0 ft : y ^^#^):a5pj^§-t-5 0 CO 0 #„ 
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• (i) mMi^iy^isXXf (i i) ^ifl^'S'^?'^^^•^tujcov^T^&S^^^•5^S 

ws/^'^oiu: (i i) ^l^)^•i/^'■^^^^'^^^-ov^T^g:e$n?.o 

• :i^AV^«S : ^lJA<©^^AV^CO«So (i) H^Ws/^^joit/ (i i) '^ti)l--5' 

Vis^Xl (i i) ^i[)^'^J/i>'•^tl.^'^^^co^^T^g:e$tb5o 

#-r5^0#fig1tmJ:LTfflV^btv5c (i) HSVs'^9':}3J;T^ (i i) mWJl- 

(i i) ^t!I^s/^^"^-i^^~^^^cov^T^gS$t^?)o 

• ^^T-'ss : ^siij/<fi5fefi«v^^s«$o ( i ) H^wy^fc-it/ ( i i ) mm 

• m^m& : flJ&m^f+»:«««o ( i ) H!eWs'i/*3J:T^ ( i l ) ^t&Ws/i/ 

[0 3 5 9] 

r<%#J y y^'-f-Sr tiCj;?), rcO^'>^'-7cn- 
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10 3 6 0] 
[0 3 6 1] 

( (2) m!i-^mm\^v y-f) 

111 1 1 4 B ^(D'y'J-:^i!^d> >- 9 1 2 0 (C^-fJ: 5 (C. ^ i//^— jJS r^ftj 
1 3 0^^ y s/^'i-S T^v-^T^Aft, HI 1 1 4 Cfc:^i- rffSiy ^'m;:^ h : 

mfmWimWs^^y:fy^B\'$''<:f<^-^y^i^:^>h(DmMl^o\^^Xfi. _hfacD-fe 
:i'Vg>'B. 1. b. i. (b) (4) ?r#M$tb7tV\ ) ^^^L-X. 
v"i^^:frbT7°t2y^^^'(ciitiJ-r5r H 1 1 4 C (C/j^-Ti 5 ;^ 

• 0 # : X !7 y B CO 0 

• -^M B # : ;^ 17 ::/^*^;4S^T-r5 B O B #, 

• (i) lEifimvNU'-^^yjsiT^ (i i) ^ws^mi^y^^n^tn^o^^xm^ 

• (i) ^»iS:?i.v^i/2'^^*3J;t)^ (i i) iES^)Sll^y^^■?•t^■€^^icov^-C(D^ 



-147- 



?MM^ 2/^^*3 it;? (i i) mm^m^^yi^ {:tzf->B>') ^n^ni^ovNXffiv^ 

i i) m.m^m^y^^n^ni^^^^xm'&^K^o 

#llB(cer:5»■^{c*3^^■rflJm<D^$^.^^^*5e-f-S^i--fflv^^,^^S» (i) @ 
SX&VMx.y^-*5j;0? (i i) ^l))g|l^'^/^/^^^^tt{cov^T^&^$tb2>. 

(i) ^t()^Ji>i^i^2/:;^*Jj;05 (i i) mW}^n^^y^<D^-^ic-o 

*3j;tj? (i i) mm^mi^-y^^ti^^i^<:>\'^xmm^ti?>o 

' y^^^-fM^ : ^SMU^<£S:^A^^^Sft^o (i) ^^^lS:^v^^s/^^*3j;■c^ (i i 

• : fij.ftit^ti-»®«s„ (i) 'SK^^Av^wy^fc-it/ (i i) mm 

^mi-yi^^iv^tiK-^\^^xm^^iv?>. 

[0 3 6 2] 

r##j 5}?i?vsr^ y -yi^-r^' 'c^-r V:?— 7zn— 
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hit ^{c gSbjUft-t-S t ;45-t?^ S„ 

[0 3 6 3] 

( (3) m'^-mMi'v:^cp^v^yy') 

9 1 GO^^V y^-f^t. :^iyy-.'7-Mi. 011 4 E (C^-f T^Siy ^^^^ h 

v^-Ctt, ±|E-fei? ~>3 >-B. 1. b. i. (b) (11) ^#flS$tbfcV\ ) b 
T. :$:v'^y^i>.^iM^T7°ti/-<^i5^-(ciim-r5r t^s-ei:5)o E1114ElC7S-r 

• ^51 0 # : ^ 17 •:fmmifi^-^—'r }c J: o T^fe PjH:^ B © 0 f+„ 

• (i) Hje^^VM^y^jsiC? (i i) HSS:ffi^'^/^^^^^^^^{iov^T^i;e 

• : (i) @^^&VM^yi5^*fcf4 (i i) m-&^m\^-y^(D\,^-rtl 
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t/M^5/^-*Dj;T>* (i i) HSS:^^'s/:^^"^|^^^tt^c■ov^T^iS$l^5o 
»i-5l^<D#fig1t^t bTfflVMbttSo (i) H^mv^Us'^dsitK (i i) 

*3<tt/ (i i) HSS:«^5'^'"^t^-^■^^^cov^-c^g^$tI.?)o 

: ^^MiJ)^c^^v>^S**o (i) H;eS:^VM^ 5/^^*3 it)? (i i 

• ^-^MS : MMM^im^mmo ( i ) as^&v^i/^'^fc^J:^ ( i i ) mm 

[0 3 6 4] 

^'iS'vsr^ y s/^-r^r tici?). ^©-rviS^— 

[0 3 6 5] 

( (4) m-&-Mmmm:^^ ^y^) 
o^i? y s/j?-r2.i:. mil 4Gic^-r r#fsy b : as 
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_hSEco-fe^' :XB. 1. b. i. (b) (13) ^#flg$tl-7fcv\ ) 

• (i) as^y^'doith' (i i) 'X»l^s/^^~^^^^~^^iiov^-c^gS$tvS^fe g 

u-s/^^BitJS (i i) ^»l^5':?'•?^^^^'tt^cov^T^g:S$t^5„ 

• :*^v^«s : f|Jl-5fe^x.v^^s^T*^^^^.«J^o ( i ) a:ei^s'^'*3j;i:F ( i i ) m 

:7'doJ;U« (i i) ^i^)^'s/^^■?^^^^'^^^co^^Tfg:£S4^?), 
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»-r6^<D#M^t«^;LTfflv^ttv5o (i) HSVyi/*5J;Of (i i) ^fti^ 

• : i^S^1^cD^^^.v^lco^^Tffl^^^,^^5^^^fec (i) @S^s^^^*3 io? 
(i i) Sl!I^'s/^"^^^^'ti{cov^T^&S$tb?.o 

• ^iJ'^ft* : ^ailJJfeS?AV^^^ft$o ( i ) H^Wyy^SiTJ? ( i i ) ^lli 

[0 3 6 61 
[0 3 6 7] 

■i>:e-7j?^5' V 9 1 0 0*5j;^>'|^Dii4¥S■ffiV^Tit5eb. r?fcj s}?^?'>'9 llO^ir 
^}-y^-r^t. :^'y:y^y'J^\±, mUV^::r.:xV : ^tt)@Sa«K;^ -7 -< 

[0 3 6 8] 

( (5) ^tti-^it)a«ffl;^i7 2/:/) 
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>-9 2 2 0^^' y y^^-f-^t. ^iyi^'rJ^n. Hi 1 4 I mMVi':^:^ 
{litaw-fei^iya :/B. 1. b. i. (b) (12) ^#M$tbfcl/V ) ^^i^g 

• -i^W B W : ^ y y :/*7^^s^T-r S 0 CO 0 

• (i) Um-%ih.^^v-v^i^^Xl (i i) ^t)!)S:^^'S'^5'-'^:^^^'^^i-ol/^TfiS 

• (i) aeiiJ^^VM^y^jsith* (i i) ^I^lS:ffi^'^/^^^^^^^^^iov^TCD^ 

IS I/— h ^ s/ iJ' ;^ j3 J; xj-<—Zy:K >■ h^rfuy 

• ^ 1 — h : m 1 »^^|Jf+»»3ra'1copEg^c;B^^&tl.5.^^|J„ ( i ) WcWj^ 
$£»VM^s/^*5J;t>' (i i) mmS:m^yi^' (s^:/iyg^) ^^^^'tb{c:ov^Tffiv^ 

• : fim/TC^^&V^co^Bft, (i) ^»)^fcVM--s/^^'*5j;0? (i i 

• ^S/0# : #^Hra^cov^Tco#Sco0*^J;tJ«M*tlo rcoi 9f£-f-<>- 

#ll0^c^gr5®■^^cflJm(o5:^A^^^*s-r■5^^cfflv^e,tt5„ (i) ^t&^^f* 
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• w ( i ) ^m±iL^ ^u^yff^xiy ( i i ) rnmSim ^(d^-^ 

»i-5l^<D#fig1t^t bTfflvMbttSo (i) Sgtbmv^us'^dsitK (i i) 

o 1/ ^ TfgS ;S n 5 o 

• ^^7' : ^^^©^^^v^^cov^Tffl^^^)^^5«^^tlo (i) ^tiJXi^^v^l^i>'^/ 
*3<tt/ (i i) 'X»g:«^5'^'"^t^-^■^^^cov^-c^g^$tI.?)o 

: ^^MiJ)^c^^v>^S**o (i) ^WiS:^vm^s/^^*3J;tj? (i i 

• ^-^MS : flJS«^i+»:®MSo ( i ) ^m^iL\^Uy!fioiiU ( i i ) ^» 

[0 3 6 9] 

ri%#j ^'iS'vsr^ y s/^-r^r tici?). tt. ^©-rviS'— 

hit ^?r7°ny^-^ ^{C gftjSft-r 5 r i: ;55-e# 5, 
[0 3 7 0 J 

(e) ^^-yz^/ynr 

i:;d5-t?t-5„ 111 1 1 5(c^-rJ; 5(-, ;^ v^^— ;^SiO-f >'i?— ;^^ffii/^T 
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>'9 4 0 Oo 

• (i) ffi^a«©7°W5TA®*fctt (i i) 

o 

[0 3 7 1 1 

(1) ^^:y^ 

>^ V-^^— 115 tpcD^i>:^-:^^i^>'9 4 0 0 (C^f J: 5 r^^5/:7'j «A 
011 5 AlC^-r rff^p ^^n;?; h : ^^^yzf] 4 >^ — y ^—::^^m^-r?>. 

3>^B. 1. b. i. (b) (5) Sr#flg$tvfciV\ ) ^^^l.X^ 
^^b-Cy^pEy^><>5*^j;i»ttJi-5-^^^-ei^5o SI 1 1 5 A^^^-TJ; 5^-. 7« ^-^^ 

o 
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^ ho 

10 3 7 2] 

r{%#J JJ^iS^^-^r^ y s/i^-f-^r tl'J:«9. rw-TV^-^^.- 

ftj jK^i^^i^ y ttcil?. {i. b7>'lf^'->3 vy^o^;^ 

[0 3 7 3] 

( (2) 7aT) 

>y^—A^m 115 B4iCi7>':^JKi?? V9 4 2 0 (C^fi 5 T^pT (F 1 
oor) J cDjlfA*fci±55*P^fgSb. (Next) J Jj?^>'9 4 3 0^^ 

y s/i^-rsi:, 7ts:^y;:^^i>.ii. mi l sCit^-T rSfSy ji;:^ h : (N 
ew Request :New) J ^ i^:? — 73^— ;^Sr^:^"t"2)o 
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. (b) (6) Sr#M^ttfcv\ ) §ri^bT, *-iy;^7"ASr:^M--C7'i3^Wy 

• (T r a d e Date) : yim^§UcBii-5^*^^5/A'— ^ ^- (Cio 

• P?fi^^0# (S t a r t Date) : ;^-7°>' g >-^S|Bi^-f-5 p B 

• ^SIBW- (E X p i r y Date) : ;^7"v' 3 VlSS^Pfi^tltCTfeS B CO 0 # 

o 

Radio button) o 

• ^ SM:Jo itj^^ii:^ (Nominal Am ount and Currenc 

xmMo 

(strike) : #:7 n T b 9 :xif ^ 3 >^O^tCfflV^ ;^ 

' mm^n<o^ y ^ :^ (index) o 

•:^l<50ia^lx— h (First Fixing Rate) : ynT^^m^mm 

• ::/l/^r (P r em i um Pay Date) rZ/l^^TA^ 

•0#:;^7^7^/h (Day Count) \ MM^^frW^ ^m^^^^^hfi^ 

• ^ih^^MA (Payment Frequency) : rt^i^B l^^thX^ffiff 
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[0 3 7 4] 

((f) m\\%m\^mm) 

3 ^ ^ Sil bfc^<;?**D<D#|| s (cmsi^^Mi^ mSI 0 55^6. 6 ^ ^ igiS bfc 
Ji^^'ve 5 0 Oo 

[0 3 7 5] 
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<DWMC'0\^^Xii. ±m-^i'i^B>-B. 1. b. i (b) (14) Sr#M$^xfc 
e5 3^^giiibfc#<©*lDco#*B(c^g|^^gS*&b. 5^51 0;^^ 55 6 gig L/C 

• m^B : mmm x^mmAmt^i'^ 0 © 0 

• 0 : ^^ij^fei^ L^mmTimr-r^ 0 0 #0 

•^M/0#: #ffiW^-ov^T<D#;g©0*3j;t^*ffii^c rcoj; p^te-f-o- 

— CO Mi* -r 5 -I- 7^ 1- cOig f^^o 

[0 3 7 6] 

ri?:#j y s/iJ'-rsr tic J; «9 . 7!>-/^— r<?5-r^^i5'— :7 3^ — 
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[0 3 7 7] 

((g) lasi^— hc7?!i^) 

Bl 1 7{C^ir mMV i?^^ h : (De p o s i t) J -T^-iS?— — 

[0 3 7 8] 

r^fcj Jj^iJ'V'g 6 0 0:^5^5' y SnSi:. ^^^-^t^^^, H117A{C^-f 

rfr^y h : H:SI^— (Fixed Rate Deposit) 

(Dp)te^^:ov^-C}*. _h|B-fe:5'->g VB. 1. b. i (b) (7) Sr#M*ixfc:V^ 

o ) <7?p#H^;*:->;^7^ASrifhLT::/t3^^^^fr;^5r i:;4ST'^-5o Hll 1 7AiC 

• 0 : m^f)mr-r^ 0 co 0#„ 
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^■t-5l^cO#Mtf^i: LTfflV^ttuSo (i) HS^^^j/*^ i-f^ (i i) ^Ib^ 
[0 3 7 9] 

r{%#j jK^'VSt^ y j/i^-r^r ttJ;*?. T^v/^-!!;, rw-Tv^'-^^- 
Wj jK^?'^^^ y s/^'i-Sr T^V-^^— tt. h9Vif^->H >'y ^ai;^ 

[0 3 8 0] 

(ii. ;>« ^-x^— y hcD^— ^ y >'^^) 

o 

[0 3 8 1] 

( (a) mE(DV ^::^:^h(D&m 
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y<~i-i. yv/^— CO (i) TiJ'T^-i'T'cD h7 VlFiJ'v'a h*3iO« (i 

[0 3 8 2] 

riDj jJ^iS^^-s 7 8 0. r^^:/j r^dti^zivo, mm^Hi 

[0 3 8 3] 

:tt-S*5 (v';^7^A};iJ;oTfiJ«9S-Cf3tT.7t) IgsSU*^ 
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• mm 

ritsij#-^ ( r4 3i4j ) y s/i?' $1x5 1 . ^v';^^i^fi, giessc^-f- 

SDJ ) o 

[0 3 8 4] 
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[0 3 8 5] 

a^i? 3 9 0 OjiS^ y s/^ ^ttSi:, ^v';:^7"^t3:, ^^ip (^ife-f-^Hl 8 5 ^ 

#Bi$tLfci/^) i>zm-r?)^i>>f£?>mm^m^-r^. #^>'3 8 9 5^^ 
y y^j'-rsr t icj; , p'^'x^— (t, ^7^1^'^'-:y3 ^-y h^^ij^ii-o 

3 >'y iJ'rn;^ h(CB8j*-t-?)^'f^>' h (01Jx.i^. IDM y ^ h*5 j:OTlJ®-7°n 
[0 3 8 6] 

3 8 0 0 t LT?iSlJ$n5) tC|Wi-5liSlJ#^ ( r4 0 8 9J ) dSj^ y i/iJ'^tl, 
•^V^? — ;^Sr«:^1-5o Vi?— ^7.11— ^ V/-^— (c ioT^iS; 

<£ 5 y h »fiir ®1f : 

. y^oi^hco^^ffi (^!lx.}i\ rffiPSWtj ) o 

• MM 0 : ;^ 5/ ■:fm^tmVb'^^ 0 o b 

• -^W 0 ■.:^Vy -:fmm-tim~T-fi> B co 0 f^c 
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[0 3 8 7] 

[0 3 8 8] 
[0 3 8 9] 

( (b) r^'rA^(o'^)^^:^y'^^^) 

^}^^:^>^3 8 8 0 Sr:^ y ^ i: v^ic ioTT :^^ir;^t*^ ^ t ;^^'^tg-t?fo^o 

if^>-3 >-y hco^f+^Bar c^r^^xr^So 1117 otc^-Ti 5^-. * rr 
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9 3 0 

[0 3 9 0] 

y^'m;:^!. m.Wi^fz.\m.m t-iii-s://vy'>>'y-r.-3 94 o;5^ib3i#^"i 

ffi^£«©^*fli-5o rcDi^^^^'Sti. -r-<Vh<^?£l!jn^-i:. V^^y^^^y 
[0 3 9 1] 

fey iJ'o^;^ hc73gt!)'ft1^— f^^^TP r rtitt^ T 7^ ^' T'O y a: 

-Hfti. 1^-5" (^d;tf^. h'7>'-^^i^ay^4y. mm) ^nom.(Dmi^^m 

f^U. i^— ^^-WWSrT^^-— /VK3 9 10 ffx^^jK?/ ) KA:fj-r 

. ^-^^mmx^x^ ^(Dm»^m^'r?>o r^yrj #i?>-3 9 so^^^y ^ 
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i^^tL-St. ;*:v;^7"A{:i, -^-^mm^^ V T i.X^ *f*-!^-^»2p&A;'J-C 

V3 9 6 0cDpl^^^$tv5o 
[0 3 9 2] 

( (c) Sffl^tLfcy h^c^i?^) 
El? 1 ry ^jroix : gfj^^i^j :7in— ;^(4, ry^-m 

3 8 7 0 Sri? y s'if'i-S ' i •9Tj?-1r;^-t-?> ' t^5-5rtg-t:'fc5„ r®-f ^i?^ 
. 7°D/W^iii«i-5i?t-^ y tr^^tg/i r^^5,hj ;ifi5?>- (fc 

[0 3 9 3] 

((d) m%^^(r>') 
3 8 1 0 y -y^ir6 :ztlc^ <OT^±:^s'r^ ^ t :d5-pjfg-efo5o ^<D^ 
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•-#(-^45 (e^^-ri^{CJ;oTfiJ!9ST?>tbfc) liSiJ#-^o 

[0 3 9 4] 

( (e) ^-v^y h^^^) 
1217 3iC7^-r ry ^317; h^— : -^-v^j :^^?":7 3:— ;^fi, rij ^cnx h 

(D^U:^^i 4 >-^ — y (in 6 7 (C^i") _h<D r-^fV^J jK^>-3 8 2 0 

h) CDmtf-*^5^i:^^-C§?>„ H 7 3 (C^-f- i 5 (C. ^^-V^J y^:n;:^|.jc 

[0 3 9 5] 

((f) V(D^} 

mi ry ^aix h-^en^^ : Y\ 4 ry ^'rt 

V3 8 6 oSr^ y s/^'-rsr i:{;::ioTTi5'-fe-;^:i!)5BrtB-Cfo5o '©-Y Vi?— :7 
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111 7 4 ic^-r J; 5 fc. # r^^j y ^^n;^ hfcoV^T^^SHSIt^STfiATtC* 
{f 5 : 

• mm. 

[0 3 9 6] 

( (g) r'^y h^^^') 
El? 5{c^i- ry :j':3ix h^=^'$' -. r'^j 7 rn—;^f±, ry ^j^^ix h 

• mm. 

[0 3 9 7] 

^oy ^31;:^ h^[H]m*f*t bTi^#(~ti-5r i^s-e$2)o ^<^«. r0 
( (h) ±X(D±XV i^::i^::^h'e=^^) 
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Ill 7 5 AiC^-f" ry h^^^ : :^Tj ^'i?' — 7 rc— ;^ fy ^a^;^ 

hCDS^g:m^iJ ^ >• ~y (El6 7{Cg%-r) -hCD r^Tj J}?i5'>-3 8 4 

;^Srfflv^5 i:. ;^>-.^^— fi, <D f 9 >-i?i? v^a >-y iJ'ai;^, h (^!|^ 

[0 3 9 8] 

( (i) m^')^^^ Y^^^) 

H7 etci^-r ry h^c^^^ : ®mj 'i:y^—y^~M-x. ry h 
Srir^s-e^^So — 3. — 4 0 0 0 ^fflV^T. 7« >'-'^— (4. *t)*3a 

{;i|^Tbfcy hcDS-f-^fg^bx, ry HcD^ia : Ja& -fViJ?— 

;^ m%7\z.7fct-) i::d^-t?$5c V4 0 1 0 

S^^^^ltSi-5^ir;55-e#5 : (i) y h (n'^^t (^!lx.{i. M 

bt. ^ v^'-^— d5^c=i5'«^Sr¥A;^-ey y^^viy=>-'t^ r i: ^ i 5 {c-f 
5ri:;*fct± (i i) y i?^^ hlc^'f[::iSS?ofc»^^:=^i5?*^^gtbet)}^y 
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. r;^®wtgj *^^4 0 4 0 ^^s-r?)- i:^^^-tf#So rtsmRit^j 

, ^.t ft, m^Wf&V bco^*if^S^<%#-t-5 i i: *^X-^ S„ 

[0 3 9 9] 

(i i i. 7°ciy<^^'y ^31^ hcoiim) 

[0 4 0 0] 

( (a) ^I^COy 

Bl8 4}C:^-t- ry ^oi;^ : V^' — ;^Srffll/^5 i:, T^cr 
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[04 0 1] 

TtC^tf 5 : 

[0 4 0 2] 

3 0 LTaSiJ^tv?.) tiM-t-5mSiJ#^ ( r4 3 14j ) t^^ V ^i\.^h 
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SDJ ) „ 

=Sr^ h«r-g-^#5 (JifBfeiOfBli 0 i~i 0 2ic^-r r;^^^=¥^ -f:^^ 

[0 4 0 3] 

rco-O-iS'— 7a.— ;^tl. hy>-1fi^iya >■]) ^^^^ hKm-r^£i.T(Dmmh 
• MMB/l^Mo 

[0 4 0 4] 
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[0 4 0 5] 

SU^^JS'Mt bT, :^T:'iy:/h'?>-^i^iya'y]) :^^:^h (I1I8 4±(©8 0 4 

0 tL.xmm^ti?>^^^:y) ico^^T!tBlJ#-^ ( r4 0 8 9j ) i)^i^Vy^^iv 
St. :*:v';^7^Afl, HIS 6 — 8 6 Al^^i" r y ^'rn^ : H^^ffjfiJ^;^ 

(_hflS*3J:U«llll 0 l~l 0 2\^^-r mWr^:^ V\ -YVr? 

[0 4 0 6] 
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[0 4 0 7] 

[0 4 0 8] 
[0 4 0 9] 

( (b) mm^)^^^ h^^^) 

as 7^C^i- ry ^rn;:^ b^^^ : #f^J -f V ^ — :7 m — X Fi. ry h 

cD^ia : la^ij (iei8 4(c^^) _bco rffSj 5K:^>'8 0 5 o 

— ;^^fflv^5i!. ^ >^^-^— :a^e5}|§e.tLfc*^>ft5ftco ^^^-if^iy 
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[0 4 10] 

J jKiJ'VS 2 0 0;5S^ y j/i^^nSt, P^-rSiSfMy i5'^;^ h 

[0 4 1 1 ] 

-^KmM-Vh?). ://^y'i'>'^:=^^— 8 1 8 OSrffiV^-C. ^— Tfi. •!^— ^ m 
L-T^(^^*?r«^i-5o TiJ-yrj 5}?:?V8 2 3 Od^i? y 5,>?$;jx5i:^ T^^y 
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rns/^'j v^s^ y 5/^' ^tL) , ^cD«. r^iji^j jK^'vs 1 9 o^a^i^' y 

[0 4 12] 

( (c) T^X-f T'coy 

ins stc^-r ry j?'^^ h^:=^^ : T^T^-i-r/j ^ v^?'— ^'o.— ry ^ 
— 17 3.— ^Srffiv^5^:. :/n/^-rytt, rny^-r^© rr^'T^-f :7'j (■r?'.efc'*> 

r^^s/Hj jK^v (fc/cb, ^^-^^-^^s. #^<o««(D h7:/1?'^'^>'3 V};i§3 
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[0 4 13] 

((d) ^m^thtc]) ^7::^:^ hcD^U) 
B8 9 (Cl^i- ry h^^i : Srffi^^ (Request Monitor 

Accepted) J l^^ —y n)^=c:^ VmM: ^^Sj 

— 7 m — ;^ (m^S 8 4 tC^f ) -h^O rg-Bli^^ (Accepted) J tT^^ 
>-8 0 7 0^^ y -y^-rSiirt-ioTT^ir^i-?)' i:;45'sitg-T?&5e r 
y ^'oi;^ h-^ti, : (Request Monitor:Current)j 

^ttfc^W (-r^fc*?-^. 7f ^/-^-i^lioTSffi^tLfc^-a^?)) «*tf-^^5i 

. ^ v/^-i:®a«SrtT5^tCi!^ y s/i?$|x#5 r^^^ y h (Chat) j 

WSrfFpIbTV^5i^^) o 

• mm. 

[0 4 14] 

((e) fll^>^^(Dy ^'oi;^ hw^B) 

H 9 0 {Zfr^-t r y ^' : ISK--^^ (Request Monitor 
:Verified)j-Y > —-7 :r. — y^\t.. Ty ^rt;:^ h^tS : Ji^Sj >-i$' 

— ;^ (rtb^rias 4ic^-r) ±(75 rit^^^j 3K^:/8 1 2 0 Sr:^' y 5/2^ 
•fS ' irf'ioTT^'-fe;^-^^' ir^S^'srtB-efcSo ry ^ai;^ : ^tfg. 

-f^i^'-v'cn— ^^^v-^Si:. t/ny^-fiJ^ii, ■:fn^^4^(DWmm^(r)m 
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[0 4 15] 

((f) *V^y JJ'::^;^ 
111 9 0 \Z.7^-t r y hSIS : ^pvN (Request Monitor :0 

b s o 1 e t e ) J 4 — 7 zc— ^ (i, F 3 ^^ji^ h^^fi : ^^^j ^ ^^^ — y 
cc— ;^ (rtl/SrHlS 4(C^-t") -hco ^^^^ (Ob s o l e t e) J J}^'^>'8 1 1 

[0 4 16] 

( (g) 

HI 9 2 {e:^?:-^ r U h^ta : rr.;^ (Request Monitor :T 

r a s h) J -Y ^i?— 7rc— ry ^jix : ^ftj — ;^ 

(rnSrHS 4{;::^i-) _h© (Trash) J #;?>'8 1 0 0 tri? U 

J -Y>'iS'-7:..-;^trfflV^-5i:, T'n^^'fy}!, rrT^HJ^Anfc 
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• mmo 

[0 4 17] 

y h ^cov^TM^R*^%^^^ y i/^-rsr t(-J;'9. ■:/ti/<:^':ir- 

f*. ^I^y ^'^^^ h^lHiaxil-^t LTPPfttt-rsr i:;a5-t:'^5o ^co#. r[H]a 

[0 4 18] 

( (h) ±x<D])^^^ hff^mM) 
may^^^h (^!)x.i4\ T^7^-i':7'y siB^^oy i^'aix 

T*^bfct«^a5r t;a5T'^5„ HI 9 3 {C^i- J: 5 #mil»3{'0V^T« 
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( ( i ) r^^Sr^M-rSj V^^^ h(D^m) 
ry i^cn;;^ h^ta : life ^' ^'i^'-P' m-;^ tbSrHl 8 4 tc^-f-) ±<^ 

/W^^?^^^^— 8 2 5 0 ^ffiV^T. ■T'nyM^tt. fttftifit-^T bfc y ^ ^^-^ 

;^ hco#-^^fgSL-c. ry ^3^;:^ h^^i : ^^•iS'-^a:-;^ i^ti^tm 
SAicm-t) l^lc*^^-grSr t;is-e§r'5„ 9-:^^5K^>'8 2 6 0 tr^' y r^i^'-t- 
-rsr : -r^.cfc'-^. (i) y i'^:^ h fc^Mt: (F!lx.«. »3PS-e]^^*fc 
^^i5'*^Sr#A;^T'y7l/yiX3.-r5ri:^5-r'#Sj;5{c-r5-i: ; *fc{4 ( 

i i) V ^^^^hicmtii^h^ftm^ i^-^<D^zr.^yy'i7iP\cm\:.x) ^= 

^m^^&mm^V y\^iyi^^ir^^t. ^iJ^-yV^'^iy\ -^i^i^^—^^i^ 
[0419] 

(iv. •fxi^^^^(D^m'o(D^m 
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[0 4 2 0] 

^!lx.tf. Ji54Lfclll8 4 (c^-Ti 5 VWM^ 1118 4 

V8 0 30 t L-CWsSUStl^S) (COV^-CWsMf^R*-^ ( r4 3 1 4J ) 

— /vKB 1 4 otf» ro. 9 2 0 0 0 oj ) ) wr(D^mr)UMt^?^ti-t 
Y) B#Wo 

H^-a-^#5 (±fB*5j;t/|lI 1 0 1~1 0 2ir:^i- T^^t"^;^ hj -r>'i5' 
[0 4 2 1 ] 

iJ'i^B 0 4 0 t LTitgiJ§tl5) (C0V^TmglJtt$g«-^ ( T 4 0 8 9 J ) y 
i^^^tLSi:. HIS 6~8 6 AJC^-r ry ^^3^;:^ : 

Kl^ffJ;^ T7 5'7"(Reqest Detail :Fixed Float In 
t e r e s t Ra t e Swa p) J ^ V^' — 7cn— tr^:^'f"5», rco-fi^ 
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yj^. mM^^Kf h (m^l-i. y ^—/V K8 1 6 0 tpCO rs. 9 5 0 0 0 0 
[0 4 2 2] 

^$oTV^;:^v^:^^^c^>. r J: 5 ^c^ffi^W^a 9 ^ffl V ^ ^ t 5^ :/ 

[0 4 2 3] 

(v. b^>^1f ^ v-a >^CO^fT) 

[0 4 2 4] 

(a) ^«XS 

^*^*^V;^^A^,Sl/^T|^^C|ltTbT:^6^9 (lll2tf5(DXm3 0 0) . ;0^o, ^ 

^3 10) t>coi!{s;^-r5o -ba^bfci9t-. m??(^xst^. iii8 3jc:^-r r 

Si§l<^:S:#^t: (Trading Documentation) J l^^ — ^^ 
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[0 4 2 5] 

(b) >'*Dj:tj^^y ^oi;^ 

tta/£fe/^l/> (1112 tp<7:)X@3 2 0) o Ell 0 3iCf^^ rff^y b (Ne 

w Request)] > ^ ^^W\0:)T.(DmMMWL^-^~^^\^^ 

, El 1 0 4(c^t' rgifay h : fxj -Yv-^— :7cn— ;^^^^t"^o 

• ^§1 0<^^^^2 000^9^ 1 3 ^ (:7^— /VK8 5 9 0) o 

6 0 0) o (Bf^tt. rg#^Sj #^>^8 6 3 0?r^ y :yi5^-rsr t JCioT 

' 1, 0 0 0, 0 0 0 (:7^— 7VK8 6 1 0) cOEuro (:7V^^* 

^>^;^:=^r^— 8 5 8 0) Sr*ll K/V 8 6 2 0) \Z.T^4l^ 

;^ h-eitAbJ; 5 <t bTV^S (9 v^::^-jK^ ^8 5 7 o) :i<to 

n t C o r p J T^fcS^ to 
[0 4 2 6] 

r^^^^_^ (Parameters) J :^^^>'8 ^ ^Qt^^ ^) ^fh^ i: 
, ;^i/;??;y^Af^, HI 1 0 5 tc^i-p X;^^^^^ h h ^ >'if ^ 3 >'(CoV^T 
^--^J ;^:^^^-r6o ^ O-^T ^ — ^^ Jc:|o V . 
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WH#/0*W yvK8 6 7 0) (i i) m^^ti\cfj:^^x-(Dmv 

mm /VK8 6 8 0) :}^XX^V ^^:^hKm-r^:^^y=^:^>'h) 

i~5o (Save) J ^^^l^S 7 0 0^^^^ y ^y^^tl^t^ :;^z^y^'r J>^1^ 

:^^:i5^>^8 6 9 0:6^^ y y^ ^th^t^ V ^ >f ^ 1^ ^ > 3 ^ hcoP0i:^^9 

[0 4 2 7] 

mi 0 4ff^C7:) r-T'n/^^^^^ (Providers) J y^^^S 6 5 0^^^ y :y 
^ <t . :^iy:^'rM^. El 1 0 6 i^^i-p x;^:^:y h h 9>^1f ^ V^^^o 

i/^T r:7^t2^^-Y^j :/^^:7m— ;^Sr*:^^^o :7m— 

^/lf ^>^3 >^y hcOi^«9 5feT^fc5:/ny<;^^ rpatent BankJ 

[0 4 2 8] 

mi 0 A^<D (Review) J /K^:x8 6 6 O:^^^ P iy^^f\.^t. 

mi 0 8[c:^i-FX;^7K:y b b^^^if^v^g V{^ol>T(:0 
J -f >^:^— :7m— ;^Sr«*i^5)o :icD-f >'^ — >^m— ;^(cioV^T. >^/^— ti. 
^^h9>'1f^v'3>-y h^lo£X_hco>^n/^^y^c ( ri^fSj #^>'8 

7 3 o^iJ^ y ^/^-rs:! tt^J;oT) m\n^^m\^. mmhy^-^^z^s^V ^ 

y)^:x.:;^ h : FXj :7 m— ;^ (HI 0 4) *fcfi r^^^;^— i^j >r 

— :7m-^ (13 10 5) tcM2)^i::a5T-#So 

[0 4 2 9] 

ffi«coffii5^^awfK) ^(010 7tc0^L^fcJifaicTiapjbfc) ry 



-185- 



o 

[0 4 3 0] 

((c) h9>'^^-yB>^V ^^:^h(Dm.U^^Xfmm) 
) , ;z|s:i/;:^'7^ASrfflv^T. yvi^^^^^^^ ±mVfcV ^ hmM-f — =^ 

^>^^t-r^:i t^^-et-5o Hi 0 9 AtCg|^L*fc_h|S{CT®J.?^bfc ry^^o^;:^ 

Ki^-Dxm^omxhfhfz.mmmm.m^^ r5 0 6 4j t^Km^r^^ti^o t(Dmm 

*^i-6o zT't^^^v^'t^. ^co ry ^m;:^ hpipe : Fx;^7K:y hj :7m 

fl. 01 0 9AtC^-r ri^JIJ :^^^>'8 7 5 0 y iy tl^X^X h "7 

^^-Y^*COKT^7)><^/^ — :7m — ;?;Jitc^:^$ix5 : HI 1 0 9 Bt^HH;^ 

:|3j:U^_bfB(CTfi0Jbfc (i) r y ^oi;^ b^^g : ff^j ^ ^>5^^:7m-;^ ; :jo 
itJ^^llll 0 9 CtC|l|^*Dj:tJ^^_hjH(CTlftP^bfc (i i) ) ry : r 

-iZf (Request Moni tor :Act ive) J ><>'^^:7m — 

[04 3 1] 

((d) «1§^«(Z)^^*?J:t;^^^tii) 
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o^<D ro. 9 2000 0J ) -^xts-t^o r®xStt. •:fti/<y(yh^>y<— 
L-cfT^^t^S;e)^£.-efc^o T'o-'^ytt, ^»ttibfcm> 0109 

(Act i ve) J i^liX-feSM. T'o/'^.^'i?!!. ff««BfM[i^a9 ^Bl9tW 

[0 4 3 2] 

((e) fl*S^a9®S«*3J:tJ«^l^) 

;a5S:ft*3it;«Mfd-1-5XS (|2|2tti(^x@3 6 o) T'fe^e 3^>';^-ri^* 

e>affjii^ (0(ix.«\ Ey — /vy i'-fe— v^) ^sw-r^-r t;65T-§:5o 01 lo 

h ± U^T' 13 ^-^-r ^^"o E« tt. v-;^ 7^ ^ (C i o Tf ij T txfcl«SiJW«# 
-i-r5 0 6 4j t^lcm^^ti?). rcD^^d, ;^ ;4S^cD h9>-f-';^->3 

> y ^ :t ;^ h Vfc^m '0 Sr^« bfc ^ t Sr^-To y h ftSUIt^ft-^ 
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[0 4 3 3] 

((f) m^^m(Dm^^x.zf^m) 

i-:>Ei±(Dy'viy<^ yA^ib(Dm^^m (mm^fci-imm) ^^m^xximiL. 
mh<iiy^y<4y mm-ifcumm t<D^»^n'ox. x^o^-^L^^-^^rn'o 

^A^1-5 (E12cfODXS3 7 0) „ '©i :*:v';^7"A(Cj:oTa 

mx.^t. mm) ^-ftvxnf^fim^o mk.\-t. m 

1 1 0 Bicij^i- rf^-v y hj !j^";?:x8 7 8 0 y y L-T. F-^y^^^y h h 9 
d^fc^^t) SrS^-r^ (I1124'»XS3 8 0) , p*^/^— HllOBfC^-f- 

J W ;^Sr**1-5o ^©-rvi?'— Sffi$tLfc^«<) *3 

) ^^^-t^o 

[0 4 3 4] 

HllOBfC^-r r^Mj /J^^'V'S 7 7 0 X-'^— y 5/^?-r2.T^i/3 

7i >'/^— c h^^if ^' v-a vy i5' ji;^ hco5 *>S^Stifct>cocoP» m^lt. 
:i(DmMM<r)Fx:^:^^y h h^>-^i^iyBiy ( r5 0 6 4j ) ) (DMVr^^^-t 

[0 4 3 5] 

((g) S:m^fitch9>-^^i^a>-<7)mm) 
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mm ^(Dmmm(DFx:^:^-^hh'7:y^^iyaiy ( r5 0 6 4j ) ) 

SB^^i-S r <^ ^ o T) 7^ t $ e> tcaft-£ fc S r i: ^ S /5\ 

) -t^^tffiX^^o :iCO?fc^X@ (E|2tt3(Z)X@3 9 0) Hill KKtt^ 
^ mm\ ^^^^8 8 1 0^^ y :y^i-5^i:tcioTtr5 ^t^^^^^So 
<:o|^, :*:>^;^^i^jl. 01 1 1 B(c^-ri 5 T^J- ^^^V ^^=^:^V-^^h 
?ft^Tbfc (Recently Completed) J ^W.^^X(D h ^ ^^if 

( r5 0 6 4j ) tt. rit^j^^j ^?5^^ffii:*tc|l^$^^TV^5o h^^^if^v^ 

H>^^^. mil 1 ct;i:^b^fc_bfEt;iTlftP^bfc:/t2/^V^*co ry^rn;:^h^ti 

>'^-:7m— (i i) ftbcoz/pyw^co ^ V ^ Y^U : 

v^3 ^/y h;5^ ^5RM:a5^^^^^^fc (Dealt Away) J i^Sli?^^ 

[0 4 3 6] 

( (h) ^^S:|oitK/^:y KcT^^ffl) 

>'tc:Mi-5^(OBffW^^:y^:^>' Kcov-;=^^i^§r gtfjMtf-rs (H2ff'(7)X@4 0 

0) rir^a^-rt. *S^:|b^J:tJ^^i?Av^t::ov^rtiSJcffl#-r^r <^:a5i?^6 (0 2 
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wat-sr i!^>T-^So rntcov^T. KkTimm-r^o 

[0 4 3 7] 

(2. fph^>^'^^iyB>^-w&(Dmm) 

[0 4 3 8] 

(a. S/;^^A(7)fiAft:) 

[0 4 3 9] 

5tC^-r TMyCFOWebJ ^ l^^ — Z^ ^—:^±(D^ly'r>''y) ^mA^t^?> 

:^t'^^'C^?)o 0 2 6^-2 eA\c^irmx^t4>'^—:7=r.--:^^m\^^?>^tK^ 

r^ijffl^|g/^^v^^--/vj ://V>5^ii7>^y 2 1 3 Od^fcSKL. 
te^-^^/vj 2 14 0:7^— rtp-^y-^^/vj 2 15 0 y^^— /vKfcJ;t/ r 
2 1 6 0:7^— 7i^Kt. rilJpj / r^*j :^^:yt^m^^X. cico 

[0 4 4 0] 

( i i . :fny^—/U) 
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^:yy<—ii^ ms 1 ;^ >'^-^— <^ r^i.fDT'P (My Pr o f i 1 

[04 4 1] 

[0 4 4 2] 

(b. tK— h7':^y:*-(DWa) 

h7;*-y :^*'ffai-^r i:^'5Itg(c-r5— *<^^>^i? — :7:c-;^^-^tPo 04 4 
■tf^^-^tfo : 

(^^^^i^JcioTW'P^Tf.ixfc) mSiJ1f$ft#^„ 2 3 7 0 

• h^V'-y'i^-^a Vi5'-r7"2 3 6 0 (-NX-fi. TFX^^JKs/hj ) 

• 'J' ViJ'^-?— x-f 2 3 5 0 

• SfSI 0f\|-2 4 0 0 

• mMo 2 4 10 
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::$:V>!.-xi^f4, — a.— 2 4 8 0 tV^H 4 4 AtC^i") 

[0 4 4 3] 

j^^tuSt. -^rcD^^cD h^^^if i^i^3 >'<Op^5tt9Jfe«tS&*^-t- 

H7>-ri5'-^3>-(Col^TI|sSiJtt$R«-^ ( rij ) 2 3 9 0 (rtt^E144 

[0 4 4 4] 

(fx;^jKs/ b) 

• S{5l0f\|-2 5 2 0: a«Si3l;45-^--°— T^-i-l-ioT^l^^ftfcBcDBfto 

• ^#»^?lffiB 2 5 3 0: ^^xytiiiit;^^^^ 0 CD 0 

6 1 Go 

• 55^2 6 2 0: :5i#Jd-^aftic^m$tt5a«co^„ 
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• ry-r h 2 6 4 0 : «A*f^a«roffis^„ 

' X-f COi&l5^2 5 4 Oo :7'a7^— /V!K^>-2 5 9 OSr^' y S/^i" 

. ^A^^^-T^-f T'-Y 2 5 5 0 : b 9 3 VcDfiJ^T^fe ^: 5 ^ Vx^— 

• iKS2 5 6 0 : p< i^/^— h^v-if i^^ya VSrlS^i-^KglllSSo 

[0 4 4 5] 

V3 XCOfiiTfoSo (Value) J /Ki5? >'2 6 5 0 U 5':^-r'5^ 

[0 4 4 6] 

rdf^S/iXaLT'n— (Ca s h f 1 ows) J #i5':^2 5 0 Od^^U i/^^tt 
|l|4 5Afc^i- yZ/ =^-7 xi^\ -< Vi?? — :7 31— X ^ 

o ry^l^yVaL (Refresh) J J}?^J'>2 6 7 O^ti' U y ^'i'S i i: iJl J; 
[0 4 4 7] 

r^»:^J #^'V25 10 (rtL^|ll4 Scftc:^-^) ^s^i' y s/^ ^^-5 i:. :^ 

H4 6{c^-f- r^#:)p|-j ;^^^^-t-5o -cc> 

icy cJ'j^;^ h$tbfc'ff«SrA;^jbT ritipj ff^^ v ^■t^z.h\ci.'<)) 

I^J ^) y^-^y^^hXC-i,^) S^h7>'ifi5'v'3 Vi;||ilW}t?>nfc 
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[0 4 4 8] 

if;6^A:^bfc:^^ >^ h*fcttfiiic7:)W#^^i-o ^c?:)-^ >^^— ;^^fflv^ 

[0 4 4 9] 

( i i . FX^fe^L) 

7 3 Oo 

• 7 4 0: B?#*t^ffi»tC^^^^l.^a«<DSo 

• 5fe^gb h 2 7 5 0 : ^^wm=i^^\'^u\^m\^hh.tz.wm^m\y— Vo 

• r y-f h 2 7 6 0 : «A*f^ffl«cOfiS^o 

• :^^>':^^^^— x-^<^^l5^o 

[0 4 5 0] 
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[04 5 1] 

-/v-^:7n— J /K^>';^^:iJ' y ^^'^ ^ttS i:. A}^, 1114 8 Aic 

[0 4 5 2] 

( i i i . FXJ:^!7 

' (Near Date) : -yy'cD^ 1 <DUy ^ ( r^^^Uy^j 

•i*&0# (Far Date) : iyy(Dm2 (DUy if ( rg*fifci/-.^j ) 

2 7 7 Oo 

• ift&l^i/^^7n^2 7 8 0: ift^iP^^/ ^^COT'e:*^i^^Pt^5ii«^;)®o 

• 3a{4l^^/:^;=^5K>> h b 2 7 9 0 : JSfi 5/ ^(7:>^H^#l^— 

• m^i^y^^T^-f^:^ h 2 8 0 0 : 7S:&Uyif<Drx-^iLi:>iv^m^9i-mir?> 
2 8 1 Oo 

• miiEUyif7n^2 8 2 0: S{5^U:y ^^coTT^^^A^::>^^5ii«coffi, 
•ii{il^i:/:^^5te«H/-h 2 8 3 0: :^^^O^^IB^# l^- ho 
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• m&UyifT^^l^:^ h 2 8 4 0 : ]S^^S'i?'oT-C^?At>tbS«&ti-^-r-5 

[0 4 5 3] 
[0 4 5 4] 

[0 4 5 5] 

( i V. FXK'>H::^-7°^>3 ly) 

■m:t:fiy 3 >- 3 >-) V=7 3 v-cop^B^Tt v^^— © h 9 

v-if^Vs v;i<-h7;i-y:^i:bT*^-r5c. r<D Ff xB>c#l:^7°->3 ^-f^^Bj 

• -^M B # : 3 vSrH^T-T 5 ^ i: ^^^T't < /.c 5 0 , 

d e r 1 y i n g) ll5IWcOV^-f tV^i^^t^W L/'£Jttttf P> j'iV^ B „ 
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^-2 8 5 Oo 

• ^U^rJ>.2. 9 0 0: ::a-:/v-3 >^^^llfl^ ttS ^tC^feJ^tbS y^L- ^ T A«go 

• 3fe?M^0#2 9 10: :/ W:?: T A^S;^&i:>tt5 0o 

• h 2 8 8 0 : :^':f%^^ >'^s||if7^tt^^tc»A:S7tti^S]*^x5ffl 

• Jj^^^-X^ y 2 9 2 0 : S^CO (underlying) ;^::/iya ly<Dit^'7 

• ^iv^^\Z. ( i ) (underlying) ( f 
5a^J ) C0 5 ^IE*<Z)^-r :y (i i) S*C0 (under 

lying) ( ) (Dif^e)§r*^^f ^/^^^^t"5^S2 8 9 0 

[0 4 5 6] 
[0 4 5 7] 
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[0 4 5 8] 

Els 1 ~5 1 Btc^i" mM^m^m:^'7 ^yy'(DmM] >^—-7zc—y>^i^^ 

vv-f) vy^'f^'y^^'h. mW}-^mmnm:^'y y^vy>^^i^3>-t{^ 

• 9 3 0: ;^l7s^-yi§^;4Vs»— T^^-tc j;o-rSJt>6>ttfc0»0#, 

• mi^SH2 9 4 0: s/7"^^^5|gi§-t-5 0c.sf^„ 

• 0#295O :;^17 y 7'§?*tJ:dS)^T-t-5 0 <D 0#„ 

t?^To:t<:DdiSr^-f«^*^2 9 6 0„ 

• H^^•s/^/^co^^-C©la:S^— h 2 9 8 0 ^<c6t/{c^llji^s/^"}cov^-C©^il) 

• m 1 cDHjeu'- h 2 9 9 0 -.mi ^o^^Jtl-^^WWcDFfl{r:^v^^,^^5^^|Jo ^K) 

• 0^*'>^h3OOO : fim^f+»:-rS^(cfflV^e.ti5 0m:*'>>- h*^o ( 
i) H€^5'^*5J;0« (i i) ^t^)^'.y^"^^^^n^-ov^-c^iS$t^^.o 

• S&V^M^S 0 10: ^iJ.i.S:^V>;i5fTfc'n5«ft, ( i ) a^I^i/ J;tF ( 

i i) ^l^)^-yr^tL^*^^^:Iov^-CfgS$^^5. 

•^M/0#3O2O : #MrB^^c:ov^-C'©i|#F:e<©0^oj;t/SI^„ ^OJ; 57'£'i'-< 

HSi-y^^siTj? (i i) m.mu'yif^n^n\^o\^xm'^^n^o 

• l^~VnW&f}'^>y—5 0 3 0: mML (FJx.tf. — 3 — n>'K>') 



-198- 



^M^^t^»-rs^cD#RP,•If«t bTfflv^p.tvSo (i) m^i^yi^isxxj^ a i 

• ^iJ'r/S 0 5 0 : ^^^cDj^fAV^^C-oV^TfflV^^>t^.5*^%o (i) H^t'y 
^*3j;ot (i i) 3E^I)^s/^/^^^^^^^^ov^-c^g^S^^•S„ 

• 3 0 6 0 : ^^IlJ/j:^^Av^^:e;R^o (i) H^w-y^^JsiT^ (i 

i) ^l*)l--y^'^;rb^"ti.f-ov^Tfg^$tb5c 

• m^m& 3 0 7 0: flJS1i^tf#«««„ ( i ) H^I^S' ifi&XU ( i i ) ^ 

[0 4 5 9] 
[0 4 6 0] 

[0 4 6 1 ] 
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hSrS^Sb. rMffJ J)^'^:/Sri' y s/iS'-rsr tl-J;«9. mfjCDW 
[0 4 6 2] 

•«B 3 1 0 0 : :5i5lcDM*^0d3j;t>mTBo ; ^^flxfi. r 3 x 6 ^ J3 j 5i 
)^T-r S <^ttlt5l 0 P> 6 ^ ^ \.1tM(n>mR<r)'Um 0 "efc 5 i 

• M*&0W-3 1 1 0 : m\\9tm\Miimm-t^^<D^¥s. 

• *^T0#3 1 2 0 : mmm\^mmtm-r-r^^n^¥!. 

• i& 15 0: ^ftV^;^ h y-A^ff-»-r5^«)Ssp:a«i: bTfflV^fetvS 

• ^fiJ^fe^tUli^l— h 3 2 1 0 : ^^iJ5fea4 b|i^co^^V^S^ h y ;^f-r5^*iJ3fe 

• IJcD-f ^-t"' s/ ;^ 3 1 6 0 „ 

• 0#:;<7':7>'h3 1 7 0 : #ijmSrf+M:-r5^acffiv^>)ti5 0«:;*i>^ h^So 

•^M/0#3 18O : «-«W{-OVNTCr)i|#ieO^*?)*3j:TJ^0<, i CD i 5 '^C-T 
•#:0 3 19O -.mmcm^n m^\-t. =^^-3-^', a^-K^-) #c*0o ^ 
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[0 4 6 3] 
[0 4 6 4] 

[0 4 6 5] 

--:^^fflV^5t, ra-/^j 3 2 2 0:fe<±:a^^ rn w— bj 3 2 3 0 coftl^;^^ 

[0 4 6 6] 

(v i i . hcofl^) 

t\^xm^^?>o ^(o ra^v— ha^cDPi^J >r>'>5?-::7m— ;^fiEXT^^ip 

o 
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•■Itt0#3 2 5 0: m^-A^mi^-r?)B<DSHo 
-mmsHs 2 6 o : ^s^^sj^T-rs BcoH#„ 

• 5c^3 2 8 0: S^c7?|SiCffl^^^,^^Sa«cDffi*5J;0!aMo 

• h 3 2 9 0 : fi^co^f IJ, 

• gfc^'i'^'h 3 3 0 0 : flJ,S.^t^-»-t-5ISS(^fflv^f3^^■S0m*^^>'^*^feo 

• ^^A^^«S3 3 10: flJ.ft5:IAl/^;5S=fTt5tb5««c 

•#:B 3 3 3 0 -.mm (^J;tf^. — a— vn^V^-) ic#WcD^tc|l0o ^ 

• :^^y-'3 3 4 0: i^S:^1-®S:?AVMCov^TfflV^6.n-5«^^o 

• 3 3 5 0: ^Slij/=c5:?i.v^^Sft$o 

• mm : ^ V/^— h9>-if'^i^3 VSrlS^-r^Slglillgffo 

[0 4 6 7] 

[0 4 6 8] 

r=3r^ s/v-^^a— J -ft^^lyli^^^ vi'^^'^h. ^'yT.'rJ^XX. H 5 8 (C;^ 
[0 4 6 9] 
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( V i i i . ^f-y^) 
Els 9 — 5 9 AtC^t* ^^^iy':f(Dmim\ — ^^<D^^iy 

• fMh g # 3 3 7 0 : ,-^:7^v^ 3 lyt^fM^'t^ 0 ct:) 0 f^o 
•^^W0#3 3 8 0: '^y'z^^^iytmwm\\^\^fi^'^^(r)^{^, 

^^^S 3 9 Oo 

• *SS3 4 0 0 : ^&v^^ h ^ - A 4rfi-»^5 bTfflv^fetb5 

h3500 : YJ ^ ^ ^-^O^^tt^ tt^ v^ 

o 

• ZfU^rJ>.3 5 2 0: ^ ^/^/{cIoVnT:^^*:?^^ 

• -fUXTJ^BH-A 5 3 0: T^^?i.t/^;*"i^Tfc>tb5 B CD gM„ 

• jfe^V^MSS 4 4 0: ^^s/7°^^AV^;^|Sff*^^^5«^o 

• I- — HHbS:^* W>-^— 3 4 6 0: mHL {¥^1x^11. =-=>. — B — ^ ^ v > V» 
•-(^^0 3 4 7 0 :*J^ (0IJx.tt\ =^-3—^. a>-KV) \Z.!^^(D^mn. ^ 
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• ;^>5^::/3 4 8 0: ^S^cD^^Av^^co^/^Tfflv^^>^^^«*feo 

• ^^y"-^^ 3 4 9 0: ^^mmtMh^^^^-^^o 

[0 4 7 0] 
[0 4 7 1] 

r:3f'-Y^;^e^^:7n— J ^^^^^ m^(OY^'>'^^iyB'>'\cm^ 

[0 4 7 2] 
[0 4 7 3] 

^i--hnm&} (rtL^ias 9jc^-r) ^^^y^y^^nat. :^iyy^ 
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--;^4rfflV^6^. \xi^y^\ 3 5 4 0:feJ;iF rp hj 3 5 5 0 cOftltTO^^ 

[0 4 7 41 

( i X. ynT) 

• P?B*^0#3 5 7 0: :^:7^v^3 lytmi^-r^ gc7)0#, 
•JSWPW-S 5 8 0: :^:7^i/3>^;55^|Sg^*X{C/^5P(D0#o 

>3 5 9 Oo 

• §^3 6 0 0 : s:^Av^;^ h y ^-A^ffMi-rs^cog^awir \.xm^^hn^ 

o 

' y'US.TJ^S 7 2 0: :7 P TfCOV ^T^^A^^^^5ffio 

• ^$i.V^0#3 7 3 0: 7°^5:rA3^^A^^^^^Tfet^5BcOBMo 

• 3 6 3 0 : ffj,t.2rt1-^t-5^{'fflv^6>n5 0m;«7^^vh;^}fe„ 

• ^?AV^^HS3 6 4 0: ^lJ,&/5cr^^S.>V^cD«^o 

•^M/S#3 6 50 : =§-fflW^Co^^-CcOi^ScD^i^*3J;t)5B„ r CD J; 5 ''cC'f 
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•#:0 3 6 7 O (^!lx.«\ — 3->:^. 13>-K^^) (-»*0#:*Pc ^ 

• ;^^:/3 6 8 0 : ^g^(D^fAl/M^Ol^TfflV^^>ix^^^feo 

• l^^^y'M^ 3 6 9 0: :^^M^J/c^^^AV^^Sft§o 

• :^ ^ > ^ 4 (D^W^ 

[0 4 7 51 
[0 4 7 6] 

[0 4 7 7] 
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[0 4 7 8] 

ru— hSK^J ^^^^^ (rtt^l216 SlC^i") D :^tl^t. 

— ;^SrMV^St, ra5/^j 3 7 4 Odoit/ ra ix— hj 3 7 5 0coftft^3 
[0 4 7 9] 

(c. 

WrtJ»7^>- K{;:J;oT. ^MWl^ (i-^fc^^*.. H^eF^PB-C) V i^Uryiy^u^fi 

• 1112 7~2 7AfC^-r rrfJ#mSJ -T^-^- ^ai— : ^3?- ^#w— ^fij 

• 112 8 — 2 8 Atc^-f- r^H^*:^^?/-^;^] v^— 7 1— ;^ : H^M:*^ 

• 1112 9~ 2 9 A(r;^i- T^^^j ^>-^ — T'ai— ;^ : H^fl^U— hdo it/fdlcD 

• SIS 0-3 0 Atc^-f- r«#j -^'v^— 7^— ;^ : H^<2:*:u'— hSoixm© 

[0 4 8 0] 
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[0 4 8 1 1 

(d. :=:^^-;^ioJ:tJ^^i4ff$g) 

:7zn— ;^$DiU^Y-fi(7)c^^— v-:^ — :7zii — ;^}^, /vK2 3 0 0 

[0 4 8 2] 

[0 4 8 3] 

^-:7m— rnmyV—^" (brief) --cOT r^^i?;^ ^>»#i-5o 
[0 4 8 4] 

. rf3myj—y^(Dr^±:^hmmir^^ mK.lt. rBriefing. com 
J 7K^:x2 3 3 0^^^^ y 5/:^^^^Si:. *v^;^^Af^. 1113 SiCTjk^TXoK. 
V—y^ i n g. c om(n±or>f'^j^^tLfc^*rJ5>tFr§r«^i-5o 03 9 itZ^ir r 
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r}^y^^(DT^±y^^m^^^o MW^. HI 4 1 Jcl^i" rp^oi^ ( c o mm o d i 
[0 4 8 51 

(e. 

J 2 1 0 O-^coy t^ti^o Tn^/y^^-^yy^ny^-f :;1f^>-2 1 0 0^5^ y 

::7m— ;^5r**i"2)o >':^— :7m— ix;:^y'A:=r ^/^x'^yc^'T'n/-^^ 

^^tcM-r5WfR--<?^y ^-^^^t^o 0!lx.fi. y >-^2 1 1 0;55^y ^^^^tx^Si: 
, ;2^iy;:^7^Af^, Deloitte&Touche <^ V> 5 :7'l3y^>< ^60 

[0 4 8 6] 

(D^'&(Dzf^)—y^f:i\t,vy^v^n^v>'^^^^ti)^x^^o ten 

P Paribasj V ^ 2 S 4. 0^fz.\X2 S A ^f>^^ ^) y ^ ^fh^ 

g|4 3 \Z.^^ FBNF Paribasy ^ >^^ — :7 m — ;^ 

4r^^i-^o :l(D-( ly^ — y =r.—y^\t. BNP P a r i b a s Jci:oTfF^^ 
tt7t«^ y 1^— ^:/ y — :7(7:) 5 if ^s^^-? ^-u— Ki"^ ^ i: pr|g/c?fc<7) 
^y h^b^So 

[0 4 8 7] 

|l|2 4[c^^ ^y^'xi^^^^^] ^>^—^=T^—:^\^^ 4#:e<5o:/ayW>^^<D'^7m:/ 
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->3>'iC^J}\i-r^MC-:^TiyM i$^X-h^o TBNP ParibasJ 

y>'^'2120dS^!; iyir:^ix^t. ;*:e^X'7" BNPParibas<D<? 

[0 4 8 8] 

(f. 3.-- tfrBi-^iift) 

(i . f^-r^/ 

joitKypxwy) h7^if>-^3 ^7:3;;^ ^.j3j;t>tt;^^^(c|il-r 
-f-^ yY^~/<\<2.Q (rtL^EI 1 i'.Tt-t-) Sr^bT^ai-5o -^Jxti. 1118 4 
JC^-r ry : ^ — 7^ cn — X V . 7< >'^'^— T 

• ^ > 4 <^E. ^ —JUT Kl^^^p 

• COE ^— /VT Kl^^o 

[0 4 8 9] 

[0 4 9 0] 

( i i . —/V) 
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TfT5 - tdS-CtSo 7p:v;^-rAf4, E ;>« — /Hf— 1 4 0 (itbtrH 1 JCi^t" 
) ^:^hLT'fe=¥3.T!^£E;^— /V^^a-rSo 1 ocdEp* — /V^ y-fe— v'f*. h9 

[04 9 1] 

(D. ^hfi^mM) 

[0 4 9 2] 

(1. «^S•CDI^^I_h) 

*^?g<75i|#ScD|IW^ffi^C:*5V^T, ±3ZE L i 5 . (i) T (^Jx.{i. 

h9VlP^'i^3 ^5^31^ bSriitiiL. (ii) 1 A£i-h®SltA^— !f 
[04 9 3] 

SIWIB^^^ffi^S-^^Sr. *tf-'f[:$^x;lfcy T/Vi^-fixW^^lc rjfbWUj r 
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[0 4 9 4] 

^ : (i) I.a«9 ^^W^^SffiLT. h7>-1?^i/3 ^-^H^Ti-S 

(i i) r[p]_hbfcj E-W? ^SfflLT b^Xif^v-g >'^||ff-r5;6- ; 4 
fca (i i i) 7°I^^■<-Yyi:a«L-C*JJ;^:^^ffi^&<DjitT^f^-o^^-r3£^■f-Si i 

-e ( (1) «^ft>®Ea9^^A;^-e^y i/iJ'b. ■:fnyu ^tcD^tm. mm. 

^^■a^mi>'^hV:if^fh^^tKi:'oX. 47t(4 (2) ^¥f&<DU^/\-x 
[0 4 9 5] 

r[p]_hj i)m^'r?>'Dli^ ;|#ScDl5z§k-?— b-^-— i^lov^T(D«^^&ma:^^g 

mt-r^i^^tcii ^[^±i.tcj t^xh^. &. 

n>'?^:f mx.lt. rFX;^iK~>hj ) . b 9 g vi^-Y X (^r)x.«. 

[0 4 9 6] 
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li{c*DV^■r. WJfiMt LT^-- ificJ;oTS.^$ti.fcBl§l;&t+'r 

ffim^Wi' g 5 ) v-;^ A I' i o TS,:^ $ tifc»A/^°i? - ^-^^ vt" 

tbfcx:/7°u-hi:<Dim^-^*3*) Srffiv^Sr i:;eiS-t?^-5o gIi)Si§l*#f 
}47^^:/i— h) (4. ■:7'n2/^ h7i^f-*iJ'v'3>'^fl5a;5fct>||lfi$tL#5„ 

o 

[0 4 9 7] 

(2. -ryvf^/-?— 7^^- (CJ;5 h7^-!f"^->3 >-) 

-rSo ^!lx(4, ^ (4. 100:^Euro Sr*H HVWT'«lff-r5 ^ 1 5rM^ 

»5o ^<^*a-. ^^■:fvi^^y( #^CD«©^HhVV5r4 0 0 0:5^Eu r o 

"^^#b. t 5— ;&-<:07"ti^'?^'^f4. i|vF^©^cD7|t|S F/V^6 0 0 0:5'Eu r o 
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[0 4 9 8] 

(3. 3.— tf--®«^) 

ho 

10 4 9 9] 

[^^(©ffi^/ital^] 

[HI] 
[02] 

B2f4, ;*:^0^c75-*JSJ]^^<D, ;<>'/^-*3j;t^7"tJ^^'i' i?';«iS^SI[5t§ISr=fT'fc 
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■5 7°n-lr;^(D7T3— h^:^-fo 

@3t4, :^mm<D-mmmm<D^ FinxML r^§ij ©«iitsr^i-ig-efes 

o 

[1114] 

m4it. :^mm(D—MMMM(D, FinXML ^f^U^^—y'^i 
[05] 

HSfi, ;i^^B^»— Hifeff^fficD, FinXML ^ i^^^y^—y" -i i ^i^i->Y<r) 
[06] 

@6tt. **BJ»— *JS?I^^O. FinXML r^'^^'bj oiw^ h cOl#it 
[1117] 

[H8] 

[09] 

o 

[HI 0] 

[011] 

01 1». ^mm(D-mmmm(D. ^^mrn^m^ mm) mm(Dmm?^ y-^- 

[012] 
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mi 31 

[014] 
[015] 

S 1 5 **?^CO— ^Jfeff^lgCT), F i n S c r i p t ^fflV^T. ^M^tzfZ^ 

[Hie] 

lEI 1 6 *%5^c7:>— *teJf^ti(7:). F i n s c r i p t Sr;fflv^T. :^B4*::/v^ 

o 

[017] 

H 1 7tt. ^mm(D—mmmm(0, F i n S c r i p t ^^V^-C. F i nXM 
[El 1 8] 

mi 8 (1. *^P^co— HJte^f^tgcO. F i n S c r i p t SrfflV^T. F i n XM 

o 

[01 9] 
[02 0] 

02 oj^. ^:^lRlt2^>f v-^^-^— :7^— j^coHffico 
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[1112 U 
[E12 2] 
[02 3] 
[EI2 41 

o 

[02 5] 
[02 61 

[02 6 A] 

[02 71 

— :7 m — CO M ffi Pp B U Sr ^ i-o 
[02 7 A] 

02 7Aji. ^mn(D-m:mmm<o^ mmmmm^^m^-r^. ^--if-Y^^ 

[02 81 
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1112 8t^. :^mm(D—mmmm(D^ ^H^#i/-hcDsgsr«^i-^^-if-^ 

[gl2 8 A] 
[H2 91 
[02 9 A] 

H2 9Ati. ^mm<D—mmjf^m(D^ m^m^:^^xj^y'^'^^^—h<D^^^ 

[Ha 0] 

[Ha OA] 

:^ — :7 — ^ oMffi (t:* TOJ Sr^-f-o 
[H3 11 

[S3 2] 

J:tJ^:B^^t-^> 35?:*-rR]^— if-f ^^^^^^ :7rn— ;:^<Dpfffico^J»iJSr*^o 

[BS 3] 

1113 3^^. ^Sfef^ftico. ^#r:^rL— ;:^^:y K^-O-^S^. *5J;t/ 
[H3 41 
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[133 51 

J; rj^mir 5 . (Dmm<D^m ^^^o 

[ma 6] 

[H3 7] 

El37tt, ^m?l^«i(7:>, K^'-r ^^Sr*:^. *D 

[1113 81 

@3 8}^. *«p>^(0-lim?l^«ico. ^Btm»1ltS^«^i-5. 2Jf;^rpI^— 
>^ ^ — :7 m — j;^ (DBS CO PpJSd ^-To 
[1113 91 

iii3 9«. ^mm(D-mmmm<D^ ^mtim^^-:^^iyV9^>'^m^. *3 

[04 0 1 

in 4 Oft. *^P>^c7:)— ::c^-ry^^ :^^-;^--:y K^-^ >^4r^^. 
[04 11 

[04 21 

o 

[04 31 
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[1114 41 

v-a zy(D:?^ o U :^ h^M^^^. 3JJ:^fRl^— if-f ^-^^ y^m— ;:^coilf 

[E14 4 A] 

[EI4 51 
[04 5 Al 

[H4 61 

:7 m — ;^ coBfficoPPSd^^^o 

[04 71 

04 7f^. *5ie^<50— |ltfe?l?^co. i/;^^ASrfflv^Tf^^$^xfc. ;^>'^^— CD 

>^ — :7 ^ — CO Hffi CO JSd ^ :^i-o 
[04 81 

— >^ m — ;^ <D® ffi CD PPJBIJ Sr:^f o 
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[04 8 A] 
[E14 9] 
[04 9 A] 

04 9Ati. ^mm<D—mmMm(D^ v^^^^A^rMv^r^^^tt/c p^^-^^- 

[05 01 
[05 OA] 

05OAfl. *^PJC0— HJffiff^liO. i/^^'T^ASrfflV^Tf^fK^nfc. y< >y<— 
[05 1] 

05 1^^, **g^co— ^M?f^^co, v^;^^ASrfflv^Tj^^^tLfc. ^ o 

[05 1 A] 

05iAf^. :^mm(D—mm]fm(D^ >^;^xA^Mv^-c^^^^^^7c. 

[05 1 B] 
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[B15 2] 

@^-^»<^^W;^ 17 ^> >^ b 9 >^if H ^ B83*i-S y n — 

[05 3] 

[US 4] 

— ;^ cDilifficoPpJBrJ^^-ro 
[Els 5] 

[H5 6] 

Hsej'i. *^l^co— HJte^f^Sico. v'xxA:^;Sv^T'f^^^ti^fc. 7«>^/^— CO 
if-f >'^ — y'm— ;:^copfffi(D^^iJSr^i~o 

[g|5 7] 

— ^ (DHfficoPpJBrj^r^-ro 
[Els 8] 
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[05 9] 
[05 9 A] 
[136 0] 

me 1] 

Eieij^, ^}fe?f^Sgco, ■yy^'TJ>^^m^''Xi^f^^fifc. ?^yy<—(D 

y — OH fficoPPJSfJ^^-ro 

[06 2] 

[He 31 

yxiT h'yy^^iys y(DmM^m^ir?>. M:)j\^^—'f4 >^—y^—y^<Dm 
me 3 A] 
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me 4] 

[06 51 

m — ;^ HBPpf fj ^ 
[He 61 

:7t:2T h^^^if >'^Si*-r5 i—hV±^y h^r^^-TS. 2Ji:^fRl^— ifV 
:^ ^ — :7 m — ;^ CD ill ffi CD pp^ij ^ * 
[06 71 

[H6 81 

^ — cDgiffio^PffiiJ Sr^t* o 
[06 91 

06 9t^. ;*:5I?^<D— *tfe?l?^cD. S/;?^^ASrfflv^T#^*ttfc. ;^ >'^^— cd 

m^-mm(Dm^i:^ u^^h^^^^^z^^ >^(Dm^mm^m^ir^^ 

[07 01 

07 Oft. ^mm(D-mmmm(D. ->;^y^ASrfflv^Tf^^$*xfc. t^^^/^-cd 
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[EI7 U 

m? 2] 

[07 3] 
[07 41 

[07 51 

— :7 ;^c7:)HS<7)ppBiJSr:^-f*o 
[07 5 A] 

[07 61 
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!Jft24 1 5> 50 Aides to formar governor eaid to be co-conspiratore 

18 45 Bush parss dcwn campaign schedule 
OtSf:34 1 7-52 GOP s«nds estate tajt repeal to White Hwjse 
DE^4 1 7:43 Mexican preBident-elact meets Gore 
(i?J74 1 7:31 Accused American spy denied bail in Russia 
m'U i r.21 Bodies of WWII airman recovered in Iceland 
08/21 ! 7 1 6 American priest shot to death in Kenya 
OdQ4 1 7'1 1 Barak warns Palestiniarts on peace talks 

ilSf^il ^S:'>'^.Dpr>iihl!ronc.Uill rnmntgypial .at, loci mini(to_ , 




All times GMT 

08/2^ I >i ] 9 Wall Sinaei broker charg&d with fraud 

Cja<24 iT,$7 Continantal Qigltt naariy larrds an closed Ne^rk railway 

Oii.0.i vrnJ Mint wants Sacagawea dollars in circutaticin, nol m piggy 
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Airlines 

Aliamos GMT 

OHQA 21-14 NQrthv*re&t Airlinee Hosts Execirtive Breakfasi for Uunch gf 

Minnesoia Business Leadership Nehwork fPRN) 
03f^-4 20:5? AmeHcsn Will Discontinue JFK-F/ankfurl Service Nov. 1 (PRN) 
Q^.'24 2G-Ji^ umteil Express to Upgrade ta Re^onalUet SmoB Bs^iwen 
Cleveland and Washinglon Dultes (PRhQ 
:d.3i United Expmee ta Mpgrade to RegianQl Jat ServicA Between 
3reen$boraMnnstan^S9l«ni/High Point and Washingtonk; 
(PRN) 

Ga=2-i 20 22 .ADVrsORY/United Airiines Chairman AddIo<jiz6s ©VV) . " 




■ ^ 




(FRN) 



0^-24 2Ct ADVTSORYAJnrted Airlines Chairman Apologizes pW) 
05.^^4 2CHil TWA Ann ounces Three NewTrans-Cpntinental FhgMs (PRI^ 
oa^^4 iS:i? Newetream.com digest: 2DD1 Suzuki Model Prwew. Warning 
Sy$ivm for Drowsy ^nd InaUentive Ddvers. United Aid (BW) 
l&.(.tgt RISE Execm'm Mo "Summer Slawdown' in IntemBt-Based 
Racniitmenl (HW) 
mi^ it;.«JO SQulhweat Florida Inteniationar Airport Continues Record- 
Setting Passenger Increases ^RN) 
^T:€T SoelnQ Recognize<t try FAA for Safety Efforts in China (PRhO 

More stori9«.,. 
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Worfd Business 

All times GMT 

C:»/2'M3 19 Wall Stfeei br&ker charged «Mth fraud (NM) 

0(^2 17:57" C&ntfnental flight nearly lands on ctosad Newark rurway (NMJ 

OfJf.M 1 ?;37 Mint warrts SacaQawea dollars irr circulation, not tn piggy 

0?l>4 1^.47 tuby's dasing Texas cafat^ria whare gunman kill9d23 in 
1991 (MM) 

OGi^ i t5.33 Ameritech to pay $175 miWonto ralirad employees (NMJ 
1 4 1 1 Minlmai movement on Wall Street (NM) 





0af2i 1 4' M Minimal movamenl orv Wall Street (NMl 
p&r^ii 1 EleclroluK reportedly n^ay buy Maytag (NM) 
O^/?"! 1 ^-.57 Intel vows Internet product expansion (NM) 

1 3.0^ Online swapping ie killing the needlepoint pattern 
industry (MM) 

08/24 1 2:52 Factory orders see record drop in July (MM) 

Mara stqrws... 
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24^g, 2a:35GIIT> NORTH AUERICAH CLOSE The doilsr ended the NV session Irttle 
changed from opsnifig levels. taday"& trading session cfiarBCterized as dull. EurAJsd faund 
suppart »head of D.90D0, reports of Euin central bsnke sitting down there keepingi the ^^Ijers 
at bay. Attempts to bre^k higher were unsuccessful 9S welt. 0.9050 efTecttvely capping the 
mow. Usd/Jpy sunk below 107.00. but Japaaese bJds ever tOB SO hold up. Eur/Jpy maintamed 
rebttvely tight ranges. Comments franr^ BaE's Julius M no efact on aterling. while the Swies , 
Iranc'e recent rally stsbitzed ^emswhat. AudAJsd held nicety over 05700, but volumes were 
light, the next move sBen m underTsin. Kjwi was buoyed by the A| &s well, but sellers are 
expected to return at 0.4350. Usd/Cad msintaaned recent ranges, corfkorate offers holding the 
tap aide for now. 




r| myCFQWcb - MiciuiiuJl \n\ 



s=jKBBSE3KBBgB top 5ida tor now. 



Aiifi 2: US Credit \ 
Ry»vi3w Aft^r hilling;. 1-^'; 1 
!j'isl<J. 10' yr stalls 1 

Bridge US y^rk^ii Ci^iry i 
" Ew-; up 33.03 a? i 
1-11B2J4 . ■ ■ I 

US Ct^dii ft&vievA After j 



[US Cre(3K Pcvi^/. After 
' J2 F/.f^ iStfv ODild 



19:f tGMT> OIL MARKET RAUBUHGS OPEC officials haFv« sdldthey see plenty of 
oil in (he martcet, but nonetheless, US ^oqkpics of crude remajrr near 24 year lows, and 
prices have been hovering near ID ye^r highs. While there have not been, and w^lt likely not be 
gesoline short^ges^ in the US, the chances for a return to sub SI gaeoltne remains slim going 
forward. It is (rkeiy th^ OPEC will increase production Isterthis year, but the cartel appears 
feiriy resolved in its attempts to kee|i prjcee at ler^le seemlngty more reasonable to 
themeehee than the world economies. Another problem, more unique to the US i& ths 
apparent low levefs in Keating oil stocks. A large psrt of this situation can be traced back to 
the beginning of the Summer diiving season when cleaTier buming RFG wa9 mandated for 
much of the country. Refineries were forced to corft^rl capacity to gasolirte runs, rwlher ihan 
the usual practice of buildcng heating oi[ iavBritorie& ahead of the heating season. With US 
refineries running vary close to capacity now, headway toward increasing inventories will be 
diflficutl. As a result, especially in the NoTtheast, high heating casts can be expected this 
winter. Sep heating oil futures are now higher than gasoline fuJure© for the tsttime since Jan» 
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AtltlnrasGbrr 

(^aad ; SAP R«tes Amwicwi Century Govemment Ressrve Fund 

vjmA MONTREAL EXCHANCE: Daily Stock Marker Report Closirvq 
[CCN) 

0a^4 2D:6fe SficP Rates Amftrican Canlury Govt. Rag. Fund 'AAAm'fBW) 
2n so US Equrtie* Futures Hsnwr CortinuB Nasdaq-I«d hrghef chift 

CFWN) 

08>44 20 Fed monetary, debt growth rates: Pd.cfrarrgB-Aug 24 (FWfJJ 
U5^r;4 -n ':iT> Federal Reserve data: Factors /^jfecting Reserreg-Aug 24 
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Interest Rate Brief 



Upitated: 21^ug.OO 

The Interest Rate Outlook 

Daspile the favorable technical breakout last Fricjay, we Just arent that 
eifciteit. and sea a number of signs po^m^ng to a puUback. FDramast the 
extdnt of the recent raly, wNch has left the market overbought. Whye the 
Fed looks out of pley for now. is doubtful they wHI let the rrtarket i^too 
easy, as we still expect a hawkish staterrrenl in the directive. In addition, 

.WP,wnitlrf nntR thR.hp11i=!r trRnH tnvrfariHs ruryfi^ 




pB^er.'si Fund "AAAnr 

Sloc^i Ivl^fket niepijri ■ 
; Closing • 



Although we hava yat to see a major erosion in sentiment, the long 
^paculatrve short base Gtfll looks particutaHy vulnerable in the face of a 
beari&h community of commercial hadgere. Hedge funds have been paring 
langs, with more room to go. Not helping matters is the recent sctian in 
commadlties, where the continued fiutge in oil has he^ed to protect 
against a technical breakdown in the CRB. The run-up In oil has kid to 
mara damage by fueling (excuse the pun) a much-needal pop in gold, 
which has moved back above major support at the level on the 
December contract. 

NcKt wttek does offer aonrig positrfea however>thqjjah,prgb^ not etiouBh 
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* S&P Ass|8n PreBm Rtg to Enron Credit Linked Nls (BW) 
I -31 Fitcti AITIrms MCM^Va Ratings Fullowing Acquisition 

Announcement (BW^ 
t 30 BSIDGE: GLOBAL FOREX RATES at 17:30 ET^^g 24 
(FWN) 

1 29 S&P Assigns Preliminary R«ting to Enron Credit Link«d Notaa 
Trust (PRIM) 

Centex Declares Quarterly Dividend (PRN) 
"s^iy S6*P Rates American Century Gavernmeitt Resecive Fund 
•AAAm' (PRI^ 






Q5/2«i 11 I y SRP Rates Amarican Century GowemmerA Reswve Fund 
AAAm' (PRIVQ 

OPJZi 21:15 fiRIOGE TOP NEWS NOW: US stocks end higher: OJtAhae 

best close since AprrI Q^WN) 
O^f^^ 2 M $ S&P Affirms Western Feder^ Savktgs and Loan Associedion 

Certificate Ratings <PRK) 

m24 2 ! .t 4 EPA AnncuncBS Approval of the *fl4lantrc St98l Transparlation 
Control Measure into the Georgia State Irnplementarti £BW) 

0&'24 >Hi Ed Koch's TheLawxom to Provide U.S. Military With 

Personalized Legal Information Through CentrelMQ.com (0V^ 

h^QFe etoriee. . 



Legal NoUte Privacy Policir 
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.03 Fluor Announces Third Qu^itsr Earnings (PRN^ 
1 T Peyta Explpration & Development Corp. Announces Second 

Qu9der 2000 Fmancnil wid Operating Results (PRN) 
I & Mdzel Stores Reports Fiscd SOOO Secand-Quarter Flrtanclal 

Resulta ^W) 

16 Host Fanding, Inc. AnncumcaB Second Quarter, 2000 

Results (PRNO 

Oaliforma Indapendent Bancarp Declares Stock Dividend (BV^ 
.fji General ElBctrtc Company Receives SEC Effectiveness of 
Registfalion Statement Reletmg to Exchenge Offer for 
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Stock Spitis 
Ujjgr^iyes/ 




Oi3/2-:5 :?2.51 Genaral Electric Company Receives SEC Effectiveness of 
Registration Statement Reletins to EKchange Offer for 
Ha CPRN) 

n?j>3 22.43 Unique Broadband Systemv AimQuncas Improvad Earnings for 

FiBcal 3000 (PRbQ 
OHifZl ^2.4G Inea C^irparaiion Annom)ces Second Quaner Results (PRhQ 
I?-4^ MPW SpeqisJ Ccmmittee and Managemarri Rsmsb Agreameni 

in Principle to Acquire The CQmpamjr (PRN) 
0(^22 2^32 Magnequ&nch C^rQf^ MdgPtet 6u$ine@» through Two 

AcquisiliOinS <PW) 

Mere storres... 



OwnSfLid ^ I'^ifSS. 20^ ETife^ial U>!;xek}i;iricritCqrp. limits rBMivcvl. 
Legal N(^ce Prfvacr Palicy 
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:32 US GrBin Prices: ^Mteat SnapshiA-August 24 (FWNt 
.31 US Grain: WhesJ OulffPNW Fol^August 24 (FWN) 
.51 lOM Gordman Sachs CommQdity Close Aug 24 (FWN) 
'^Ej USDA put? adjusted upland cotton world price at 47.49c a 
paund (FWN) 

21 Colombia damestic cofee price unchanged at 330.000 pesos 

:n Colombia caffee daily export registration price-Aug24 C^WN) 
1 :^ \0R?DGE: Bridg&'CRB Firturas Price Indices 1967=100 - Ayg 
24,2000(FyVNl 
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&8/24 21:23 Colornbia domestic coffee fuka uni^^ngej at 330j000 pftsoa 
<FWNJ 

umi Jl 32 Colombia coffee daily export registration price-Aug 24 (FWhQ 
0&/2« 21 :13 \BRIDGE: Bridga/CRB Futuree Price Indices 1967^100 - Aug 

24.2000 (FWN) 
OiS^i-i ?i :i 6 OrvCsll Cotton - Aug 24 (FWN> 
Oftr24?}.n *~USDAi?5Pe$ cptton n^srk^ting certificates at6.e9c/lh 
(FWN) 

08/24 2 1 .11 eWS World Travel 5-Day Forecast for Fndsy through Tuesday 
(FWN) 

Kfor&stQrisd... 
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Insiglits fr<»n Arcaind the World 

CFOW6b.com financial and conlent providera delrsiar ft wide variety of timely 
commentary and analj^sis on Ihe msjar currency markets, money markst 
instrurmnts, economic ertvironmerrt mi regmral fomcasts. 
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Research 



BNP ParStas Research 

I Intarest Rate Strategy 

m D^iljf Intorgef Rates Sirstegy - 24 August ^ize ^GBiC^ S 

• Daily Interest Rateft; Strategy: European addition - 23 August (Size 

1?5K) tS 





CFOWeb.com 
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• ^aaal Note: FrencK Buyback : Widsspread - 22 August (Size 2451^ 



■ Oesknota: German Paneion Reftarm Underway - 21 August (Sr^ 531^ 

• Special Note: German UMTS Revenue - How to Spend il? - 15 August 
2EKJQ(Siz6 36K) S 



Merkdt Movers 
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